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Seminar Objective

The objective of this course is to undertake a rigorous presentation of concepts and approaches
in quantitative portfolio management. After establishing foundations of the Modern Portfolio
Theory, we will focus on its extensions and applications. At completion of this course, students
will be able to: understand how financial markets value securities, apply portfolio theory for
building efficient portfolios, perform market research and security valuation, measure portfolio
performance and manage a portfolio given specific risk parameters and provided quantitative
constraints. The course objective is achieved through a combination of lectures, practical
exercises, case studies and presentations by practitioners.

Time: Wednesday 5:00PM-7:00PM; Location: 114 (MSE); First day of the course: 14"
October 2009; Length: 10 seminars of two hours; Exam: Two-hour written test (mid January
2010).
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