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King Saud University
College of Business Administration

Finance Department

FIN 462 – Asset Management

· Instructor: Prof. Chaker Aloui
                    Office No. S28 –second Floor 
                    Email: cmaloui@ksu.edu.sa 
· Course Content Link: http://fac.ksu.edu.sa/cmaloui/course/239279  

· The main course objectives: This course provides both theoretical and practical knowledge in the area of asset management with special focus on analytical tools needed to make good investment decisions, asset allocation decisions, portfolio management strategies and portfolio performance evaluation.
· Student Learning Outcomes

At the end of this course students should have:

1. to describe the analytical tools needed for effective portfolio management 
2. to  compute and appraise the risk and performance quotient of a portfolio
3. to construct and rebalance efficient portfolios by employing strategic core skills required by modern portfolio managers
4. to effectively communicate, self managed learning and develop their team skills

· Teaching Methodology: Lectures, Discussions and Problem Solving
· Course Outline

a. Investment setting – Investment Process

b. Asset allocation Decisions 

c. Asset Management styles and Strategies

d. Risk Aversion and Capital Allocation 

e. Portfolio rebalancing

f. Equity Management Strategies
g. Bond Management Strategies 
h. Evaluation of portfolio performance
Required Texts:

· Analysis of Investment and Management Portfolios. - Reilly Brown – 10th edition – Cengage Publishing Inc.
· Students Assessment

	Dates
	Proportion of Final Assessment (Mark)
	Assessment Task

	
	15%
	Class Attendance and Participation, Homework, projects…

	March, 5th, 2018
	20%
	Midterm Exam 1

	April, 9th, 2019
	25%
	Midterm Exam 2

	
	40%
	Final Exam

	
	100
	Total


Notes:
· Each student is required to attend not less than 75% of all classes. Attending less than this amount of classes will not allow the student to set on final exam.

· There is no make-up for the midterm exams.
· Late submissions are not accepted.

· Using Mobile phones in class is strictly prohibited.

· All mathematical calculations are done through a calculator not mobile phones.
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