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 Investment and Portfolio Analysis (FMB512E) 

Syllabus as of June 30, 2019 
 
 

Professor: Woo Hwa Koh    Office: S384 
Fall 2019                  E-mail: whkoh@kaist.ac.kr 
Time: 10:30am – 11:50pm, Mon & Wed   
Office Hour: By appointment 
 
Teaching Assistant: TBA 
 
 
 
Course Materials 
Lecture Slides: to be posted on the course homepage 
 
Reference books: 

• Investments, 9th edition, Wiley, by Bodie, Kane , Marcus, and Jain 
 
 
Grading 

• Midterm: 30% 
• Final: 40% 
• Assignment: 20% 
• Attendance & participation: 10% 

 
 
Exam 
The midterm and final exam are in class, closed-book and timed. The time and place will be 
announced.  
 
 
Assignments 
You are free to work with others on assignments, but each student must turn in his or her own 
work. Late assignments will not be accepted. 
 
 
Course Schedule (Tentative) 
Topic 1: Bonds 
Topic 2: Returns of Asset Classes 
Topic 3: Valuation 
Topic 4: Portfolio Theory 
Topic 5: The CAPM 
Topic 6: Efficient Markets 
Topic 7: Post CAPM 
Topic 8: Performance Evaluation 


