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Textbooks:
v" “Principles of Corporate Finance,” Brealey, R. A., and S. C. Myers. McGraw-Hill, 6™ edition,

© 6 06
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1996 or 7™ edition 2002 (or any later edition).
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Corporate Finance,” Ross, S. A., R. W. Westerfield, and J. Jaffe. Irwin, 5" edition, 1999.
“ Investments,” Sharpe, W. F., G. J. Alexander, and J. V. Bailey. Prentice Hall, 5" edition,
1995.
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Sharpe, W.F., 1964. Capital Asset Prices: A Theory of Market Equilibrium under Conditions
of Risk. Journal of Finance, 19:425-442.

Lintner, J., 1965. The Valuation of Risk Assets and the Selection of Risky Investments in
Stock Portfolios and Capital Budgets. Review of Economics and Statistics, 47:13-37.
Black, F., M. C. Jensen, and M. Scholes, 1972. The Capital Asset Pricing Model: Some
Empirical Tests. In M. C. Jensen (ed.), Studies in the Theory of Capital Markets, Frederick
A. Praeger, Inc., New York.

Fama, E. F., and K. R. French, 1992. The Cross-Section of Expected Stock Returns.
Journal of Finance, 47:427-465.

Fama, E. F., 1970. Efficient Capital Markets: A Review of Theory and Empirical Work.
Journal of Finance, 25:383-417.

Fama, E. F., 1991. Efficient Capital Markets: Il. Journal of Finance, 46:1575-1617.

Miller, M. H., and F. Maodigliani, 1961. Dividend Policy, Growth and the Valuation of Shares.
Journal of Business, 34:411-433.

Black, F., 1996. The Dividend Puzzle. The Journal of Portfolio Management, Special Issue:
8-12.

Miller, M. H., and F. Modigliani, 1958. The Cost of Capital, Corporation Finance and the
Theory of Investments. American Economic Review, 48:261-297.

Miller, M. H., 1977. Debt and Taxes. Journal of Finance, 32:261-276.

Freud, S., 1933. The Anatomy of the Mental Personality. In: New Introductory Lectures on
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Freud, Sigmund, 1940. The Theory of Instincts. In: An Outline of Psychoanalysis. The
Hogarth Press, London.
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Richard Dawkins, The Selfish Gene, 1989, Oxford University Press.
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Markowitz, H. M., 1952. Portfolio Selection. Journal of Finance, 7:77-91.
Sharpe, W.F., 1964. Capital Asset Prices: A Theory of Market Equilibrium under Conditions of
Risk. Journal of Finance, 19:425-442.
Lintner, J., 1965. The Valuation of Risk Assets and the Selection of Risky Investments in Stock
Portfolios and Capital Budgets. Review of Economics and Statistics, 47:13-37.
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© Fama, E. F., 1970. Efficient Capital Markets: A Review of Theory and Empirical Work. Journal
of Finance, 25:383-417.
© Fama, E. F., 1991. Efficient Capital Markets: Il. Journal of Finance, 46:1575-1617.
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v" B&M Chapter 16.
Miller, M. H., and F. Modigliani, 1961. Dividend Policy, Growth and the Valuation of Shares.
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Miller, M. H., and F. Modigliani, 1958. The Cost of Capital, Corporation Finance and the Theory
of Investments. American Economic Review, 48:261-297.
Miller, M. H., 1977. Debt and Taxes. Journal of Finance, 32:261-276.
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