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Wuhan University, Economics and Management School
Academic Year 2014–2015, Semester 1

Chinese title: 高级经济/金融理论前沿专题

Prerequisite: Calculus, Probability, Advanced Microeconomics, Game eory

Course description:

Modular credit: 2 modular credits

Modular number: 0200568 | 20141005158 (金融学)/20141005159 (经济学)/20141005160 (数理弘毅班)

Time: Week 1–2, Monday, 14:05–14:50, 14:55–15:40, 15:45–16:30

Venue: 1区 4-201

Instructor:

• 谢天, E-mail: xietian001@hotmail.com
• 崔静波, E-mail: jbcui2013@gmail.com
• 孙祥, E-mail: xiangsun.econ@gmail.com
• 黄暐, E-mail: whuang.ust@gmail.com
• 邓筱莹, E-mail: xdeng_whu@163.com
• 庄额嘉, E-mail: occhuang@163.com

Office hours: By appointment

Teaching assistants:

• 李小刚; E-mail: xiaogang.li2013@gmail.com
• 孙一腾; E-mail: nnnsyt@qq.com
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Grading: Performance (30%), closed-book final examination (70%)

• Date: Dec. 15
• Time: 14:00–16:30
• Venue: 1区 4-201
• Scope: all content
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Examination policy:

• Each student should bring the student card with clear photo ID.
• Each student can bring one A4-size two-sided hand-written helpsheet.
• No permission is ever given to a student to write the final examination in advance of its date.
• Cheating = 0 mark
• e student who misses the final examination can request a make-up, if both of the following conditions are met:

– e student notifies the instructor via e-mail and in advance of the date and time that the test or examination
will be missed.

– e student submits an officialmedical certificate to the instructor within 3working days of final examination.

Course outline:

• Part 1: Model selection and model averaging
• Part 2: Trade model with heterogeneous firms, trade model with heterogeneous firms and environmental pollution
• Part 3: Deferred acceptance algorithm, top trading cycles algorithm, lottery mechanism
• Part 4: Topics in psychology and economics
• Part 5: Selected Topics in Corporate Finance
• Part 6: Testing for inequalities, measure of risk

Tentative time table:

# Date Instructor Topics Remarks

1 Sep. 8 Xie Holiday
2 Sep. 15 Xie Model selection and model averaging
3 Sep. 22 Xie Model selection and model averaging
4 Sep. 29 Cui Trade model with heterogeneous firms
5 Oct. 6 Cui Trade model with heterogeneous firms and environmental pollution
6 Oct. 13 Cui
7 Oct. 20 Sun Deferred acceptance algorithm
8 Oct. 27 Sun Top trading cycles algorithm
9 Nov. 3 Sun Lottery mechanism
10 Nov. 10 Huang Topics in psychology and economics
11 Nov. 12 Deng Selected Topics in Corporate Finance
12 Nov. 17 Huang Topics in psychology and economics
13 Nov. 19 Deng Selected Topics in Corporate Finance
14 Nov. 24 Huang Topics in psychology and economics
15 Nov. 26 Deng Selected Topics in Corporate Finance
16 Dec. 22 Chuang Testing for inequalities
17 Dec. 29 Chuang Measure of risk
18 Jan. 5 Chuang Final examination


