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Course Description

This course provides an in-depth understanding of the main alternative
assets and investment strategies employed by private and institutional
investors globally. The emphasis is on the following macro classes: (i) Public
Markets/Liquid assets, such as Hedge Funds and liquid alternatives; and (ii)
Private Markets/llliquid assets, such as Private Debt and Private Equity, Real
Estate and Art, and Sustainable Investments (ESG). Asset classes are
examined in terms of the following aspects: key characteristics, investment
strategies, and portfolio consideration (alternative risk premia and
contribution to portfolio’s performance). The course requires students to be
familiar with the basic concepts of probability, statistics, financial markets,
and investments as a prerequisite.
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