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AL ¢ portfolio managemenl and security analysis| — JofE4UE

BUE | This course covers the concepts of portlolio management and sceurity analysis, The coeceps that explain how to manage the
H#E| portfolio and how to nlysis securitics. ‘The contents of this conrse include part 1; introduction, part 2 ; portfolio analysis,

Bil | part 3: models of equilibrium in the capital markets, part 4; security analysis and portfolio theory and part 5: evaluating the
g Imvestment process,
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Edwin J, Ellon, Martin J. Gruber, Stephen J. Brown, William N. Goetzmann, Modern Portfolio Theory and
Invesiment Analysis sixth edition, John Wiley & Sons, Inc., USA, 2003

BB /(] & Al e #2HE ) © The course outline is as follows:

(1) Intriduction

(2) Financial Securilies

(3) Financial Markets

(4) The Charatcteristics of the Opportunity Set Under Risk

(5) Delineating efficient oprtfolio

(6) Techniques for calculating the efficient fronyier

(7) The correlation structure of security rcturn: Single-Index Model

(8) The correlation structure of sccurity return: Multi-Index Model

(9) Simple techniques for delermining Lthe efficient frontier

(10) Utility Analysis

(11) Chapter 11- Chapter 26

Progress: Chapter (1)-(13) will be finished beforc mid-term exam.

Chapter (14)-(26) will be finished before final exam.
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