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HAz4w it Course Description

This course comprehensively introduces the fundamental concepts of portfolio analysis, fund
investment, and the mutual fund sector by combining theories and practices. It covers a broad range
of fund-related topics, including the characteristics and analysis of financial securities, portfolio
risk diversification, asset allocation in fund portfolios, constructing efficient frontier with
returns and risks, and trading strategies of a mutual fund.

We will have one CM Money investing project, one midterm exam, a final exam, and one HBS case study.
a group project.

FA% P &  Course Objectives

This course provides in-depth coverage of the mutual fund industry and its operations in an
interactive format. It intends to help students familiarize with the basic concepts and management of
mutual funds.
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¥ % i B # Teaching Schedule & Content

iF =t Week M % Subject/Topics # :xRemarks

1 Introduction

2 Client Objectives for Diversified Portfolios SPH 02

3 Asset Allocation and Security Selection RBL 02

A Fundamgntals of and Management: Efficient Market Hypothesis & RBL 05-06
Markowitz Portfolio Theory

5 Technical Analysis, Asset Pricing Models & Equity Valuation RBL 07-08

6 Top-Down Approach & Practice of Fundamental Investing RBL 09-10

7 Equity Portfolio Management Strategies & The Investment Management RBL 11
Process SPH 06

8 Preparation Week

9 #p ¢ ¥ 223 Midterm Exam

10 Group Report: Portfolio Construction

11 Fixed Income Fundmentals and Valuation RBL 12

12 Fixed Income Portfolio Management RBL 13

SPH 09




SPH 11

13 Alternative Investment Classes RBL 17
) . RBL 17
14 Professional Fund Management and Industry Ethics SPH 14
) ) . RBL 18
15 Evaluation and Attribution of Fund Performance Measurement SPH 13

16 HBS Case study

17 Group Report: Portfolio Review and Adjustments

18 |# %% 2% Final Exan ¥ritten HBS Case

Report Due
%% % ¥ ¢ Teaching Strategies
HE H#H P Lecture % &3 #Group Discussion |:| 289 Y Field Trip
H # Miscellaneous: HBS case & One-minute paper
% % 4] #7 p #® Teaching Self-Evaluation
£13#7% & (Innovative Teaching)
[ ]magss 2y (PBL) W4 £ (75 3 (TBL) jrit e 4 ¥ (SBL)
Dﬁﬁ?’ri Flipped Classroom I:l B3k Moocs
4 € 7 = (Social Responsibility)
I:l % 9 B Community Practice I:l A% &£ i Industy-Academia Cooperation

5 & (¥(Transdisciplinary Projects)

|:| 7 %% Transdisciplinary Teaching |:| % % %% Inter-collegiate Teaching

|:| #§7 & ¢ Courses Co-taught with Industry Practitioners
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B ¥4 Midterm Exam 25% v
#H %% +4 Final Exam 25% v
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Grading & Assessments Supplemental instructions

FPEEFI5 (37 7% 3% FER #P)
Textbook & Other References (Title, Author, Publisher, Agents, Remarks, etc.)

Required Text:

1. Reilly, Frank K., Keith C. Brown, and Sandford J. Leeds (2019), Investment Analysis and Portfolio
Management (Asia Edition), 11/e, Cengage (Yeh-Yeh).

2. Stewart, Scott, Christopher Piros, and Jeffery Heisler (2019), Portfolio Management 2/e, Wiley
(Tsang-Hai).

Reference Texts:

1. The Wall Street Journal

2. The Economist

3. Financial Times

FAERHRER(ZRT KETA, KFB X RRg il e ARp 2 fa)
Teaching Aids & Teacher’ s Website(Including online teaching information.
Personal website can be listed here.)

H @4 L P (Supplemental instructions)




