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In this course we will examine the investment strategies by professional investors, the
emphasis will be placed on the asset allocation and portfolio construction. The topics
include equity analysis and portfolio management, bond analysis and portfolio
management, and global investing.
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The objective of the course is to understand how the professional investors use the



theory to the real investment. To succeed in this course, students must have both good
economic intuition and quantitative skills.
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Sep. 12, Introduction

Sep. 19/26, Oct/10/17, Equity analysis and portfolio management
Oct 24/31, Nov. 7, Bond analysis and portfolio management

Nov. 14, Global investing

Nov. 21, Exam
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Frank Fabozzi, Harry Markowtiz, The Theory and Practice of Investment
Management: Asset Allocation, Valuation, Portfolio Construction, and Strategies,
2" edition, 2010

Scott Stewart, Christopher Piros, and Jeffrey Heisler, Running Money: Professional
Portfolio Management, 1% edition, 2010.
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