
Course Description – Curriculum 2018

Subject: FN452 Asset Management and Portfolio Analysis

Credits: 3 

Prerequisite: FN312 

Description: Theory and practice of modern portfolio 
management, portfolio construction, portfolio performance 
evaluation, bond portfolio management, and new developments 
in asset management, e.g. Black-Litterman model, factor investing, 
etc. Financial modeling using actual market data in Excel program.


