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(1207413)Portfolio Management (3 Cr)

This course combines an advanced
analysis of the modern theory of portfolio
selection and management, with a
thorough examination of the current
capital market theory. The module,
therefore, covers the risk and project
appraisal, portfolio theory, the capital
asset pricing model and the arbitrage
pricing theory. On the managerial side,
however, the module explores portfolio
performance  evaluation, international
diversification, the process of portfolio
management, and the theory of active
portfolio management.
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