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TEACHING PLAN 
 

Graduate Program: Business Management 

Course:  Academic Master’s      Professional Master's     Doctorate  

Discipline: Investments 
 

Discipline code: ENST10589 

Professor: Wilson Toshiro Nakamura 
 

DRT: 109829-1 

Workload: 48h 
 

Credits: 4  Mandatory 
 Elective 

 

Syllabus: Introduction to investments. Theory and practice of portfolios. Capital asset pricing 
model. Arbitrage pricing theory and multifactor models of risk and return. Efficient market 
hypothesis and behavioral finance. Fixed income securities. Analysis of securities. Options, 
futures and other derivatives. Portfolio management applied. International diversification. 
 
 

Assessment Criteria: The assessment will consist of: participation in class (weight 3), problem 
solving (weight 2), pre-design of an article (weight 2) and written test (weight 3). 
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