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Course Description

This course develops students’ conceptual understanding of equity portfolio
management issues and their knowledge of the problems and proposed
solutions. It considers several areas like portfolio optimization, expected
return determination, index models and CAPM, multi-factor models, together
with a focus on new markets/ tools associated with private investment. It
also focuses on sustainability concerns. The course is applied and excel will
be regularly used throughout the course to provide empirical examples.
Prerequisites: basic statistics; matrix multiplication; basic Excel; basic
finance.
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