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In-depth discussions about managing assets in this ever—-changing global

economy.,
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1 122;22;;; Introduction, 2/18

2 122;22;?? Modern portfolio theory — a review, 2/25

3 122;22;2? Market efficiency and investment philosophy, 3/4

4 122;222? Setting portfolio objectives, 3/11

5 122;22;;; Statements of investment policy, 3/18

6 122;22;2? The asset allocation decision, 3/25 4/18] R E L AERE B
7 122;22;2(1; Spring Break, NO CLASS, 4/1

8 122;21;?; Managing equity portfolio — equity style, 4/8

9 122;21;;& Managing equity portfolio — equity strategies, 4/15

10 1gzjgij2;~ Midterm Exam

11 122;2:?? Managing equity portfolio — trading costs, 4/29

12 122;22;?? Indexing investing, 5/6




103/05/12~ . .
13 103/05/18 Managing bond portfolio, 5/13
103/05/19~ .
14 505,05 | Market timing, 5/20
103/05/26~ . e . .
15 103/06/01 Managing individual investor portfolio, 5/27
103/06/02~ . e et . .
16 103/06/08 Managing institutional investor portfolio, 6/3
103/06/09~ )
17 103/06/15 Evaluation of performance, 6/10
103/06/16~| .
18 103/06/22 Final Exam
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TEEy Investment Analysis and Portfolio Management, 8th Ed. — Reilly and Brown
(South—Western).
Portfolio Construction, Management, and Protection, 3rd Ed. — Strong
(South-Western).
Understanding Asset Allocation — Canto (Financial Times Prentice Hall).
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