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Course Description:

Major topics covered in the course are: asset allocation decision, financial assets, securities and markets, measurement of portfolio risk and return, building and selecting portfolio, capital market theory, market inefficiency and market anomalies, equity valuation and strategies, bond portfolio management, modern portfolio theory, CAPM model, factor models and the APT, single index model, multi-index model, portfolio construction, portfolio diversification, performance measurement, performance analysis and performance attribution, stock market in Bangladesh etc.    

Course Objectives:

This course aims to build understanding of the investment environment, recognize investment opportunities, and identify and manage an investment portfolio. It helps practitioners like portfolio managers, investment advisors, equity researchers, financial advisors, professional investors, first time investors to reason out investment issues for themselves and be better prepared when making real world investment decisions.   

Course Materials and Readings:

Text Book:

1.  Investments: Analysis & Management, Charles P. Jones (13th Edition/Latest Edition)

Reference Book:

1. Investments Analysis & Portfolio Management, Frank K. Reilly & Keith C. Brown (9th Edition/Latest Edition)
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	Chapter
	Chapter Name
	Topics to be covered

	Chapter 01
	Understanding Investments

	The nature of investments, The importance of studying investments, Understanding the investment decision process etc. 

	Chapter 02
	Investment Alternatives

	Organizing financial assets, Nonmarketable, Money market, fixed income securities, types of bonds, Asset-backed, equity and derivative securities etc.  

	Chapter 06
	The Returns & Risks from Investing
	Return, Sources of risk, Measuring returns, Measuring risk, Realized risk and return from investing etc. 

	Chapter 07
	Portfolio Theory
	Portfolio return & risk, Analyzing portfolio risk, Modern Portfolio Theory (MPT), Calculating portfolio risk, Efficient portfolio etc. 

	Chapter 08
	Portfolio Selection
	Building portfolio, Efficient frontier, Asset allocation decision, The implication of portfolio model etc. 

	Chapter 09
	Asset Pricing Models
	Capital Market Theory, Return-risk tradeoff, The security market line, Estimating the SML, Tests of the CAPM, APT ETC.  

	                                Mid-Term Examination

	Chapter 10
	Common Stock Valuation
	Discounted cash flow techniques & relative valuation techniques etc. 

	Chapter 12
	Market Efficiency
	The concept of an efficient market, Forms of market efficiency, Evidence on market efficiency, Implications of the efficient market hypothesis, Evidence of market anomalies etc.    

	Chapter 21
	Portfolio Management
	Portfolio Management as a process, Formulate an appropriate investment policy, Capital market expectations, Implementing investment strategies, Rebalancing the portfolio, performance measurement etc.   

	Chapter 22
	Evaluation of Investment Performance
	Evaluating portfolio performance, Return and risk considerations, Risk-adjusted measures of performance, Problems with portfolio measurement etc.  

	Final Examination
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	Room
	Days
	Time

	
Office of The Head
Dept. of Real Estate
7th Floor
DT – 05
Main Campus
	Saturday
	10:00 AM – 3:30 PM

	
	Sunday
	10:00 AM – 2:00 PM

	
	Monday
	10:00 AM – 1:00 PM 

	
	Tuesday
	2:30 PM – 6:00 PM

	
	Wednesday
	10:00 AM – 6:00 PM

	
	Thursday
	2:30 PM – 6:00 PM


*Google Class Room Code:   jm5krkq
*Participation in Seminars, Industry Visits and Study Tours is mandatory. 
*Your Evaluation will highly be influenced by Your Class Attendance & Class Room Participation.
***GOOD LUCK***
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