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Introduction
The Advanced Portfolio and Asset Management Training Course equips finance
professionals with practical strategies to build, manage, and evaluate investment portfolios
in dynamic markets. Participants explore asset allocation, risk assessment, and performance
measurement through proven frameworks used by leading investment firms. The course
blends theory with hands-on techniques, covering equities, fixed income, alternative
investments, and derivatives. Furthermore, it addresses behavioral finance principles that
shape investor decisions and market outcomes. Delegates gain the confidence to design
diversified portfolios that balance risk and return objectively. As a result, participants leave
with tools to support smarter investment decisions, strengthen client relationships, and align
portfolio strategies with organizational goals and regulatory requirements.

Advanced Portfolio and Asset Management Course
Objectives
- Apply Modern Portfolio Theory (MPT) to construct diversified investment portfolios

- Use the Capital Asset Pricing Model (CAPM) to evaluate expected returns and risk

- Calculate and interpret Sharpe ratio, Treynor ratio, and Jensen's alpha for performance
evaluation

- Build strategic and tactical asset allocation models across equities, fixed income, and
alternatives

- Measure portfolio risk using Value at Risk (VaR) and standard deviation techniques

- Apply the Efficient Frontier and Black-Litterman model to optimize asset mixes

- Incorporate ESG criteria and alternative investments, including private equity and hedge
funds

- Use derivatives such as options and futures to hedge portfolio risk

- Analyze fixed income duration and convexity to manage interest rate exposure



- Apply Global Investment Performance Standards (GIPS) for accurate performance
reporting

Course Methodology
- Interactive lectures explaining core portfolio management concepts and frameworks

- Case studies analyzing real market scenarios and portfolio decisions

- Group exercises applying asset allocation and risk models

- Practical workshops using spreadsheets for CAPM, VaR, and Sharpe ratio calculations

- Discussions on current market trends and behavioral finance

- Assessment quizzes to reinforce key concepts

Who Should Take This Course
- Portfolio managers and investment analysts

- Wealth management advisors and private bankers

- Finance and treasury professionals

- Risk management officers

- Asset management executives

- Financial planners seeking advanced investment knowledge

- Corporate finance teams overseeing investment decisions

Advanced Portfolio and Asset Management Course
Outlines

Day 1: Foundations of Portfolio Management
- Overview of investment objectives and constraints



- Introduction to Modern Portfolio Theory (MPT)

- Risk and return fundamentals

- Diversification principles and correlation analysis

- Efficient Frontier concept

- Asset classes overview: equities, fixed income, alternatives

- Setting investment policy statements

Day 2: Asset Allocation Strategies
- Strategic vs. tactical asset allocation

- Capital Asset Pricing Model (CAPM) application

- Black-Litterman model for portfolio optimization

- Rebalancing techniques and triggers

- Multi-asset portfolio construction

- ESG integration in asset allocation

- Alternative investments: private equity, hedge funds, real estate

Day 3: Portfolio Risk Management
- Value at Risk (VaR) calculation methods

- Standard deviation and volatility analysis

- Stress testing and scenario analysis

- Monte Carlo simulation for risk assessment

- Interest rate risk: duration and convexity

- Credit risk assessment in fixed income

- Using derivatives (options, futures) for hedging



Day 4: Performance Measurement and Evaluation
- Sharpe ratio, Treynor ratio, and Jensen's alpha

- Performance attribution analysis

- Benchmarking portfolio performance

- Global Investment Performance Standards (GIPS)

- Risk-adjusted return metrics

- Evaluating fund manager performance

- Reporting techniques for clients and stakeholders

Day 5: Behavioral Finance and Advanced Applications
- Behavioral biases affecting investment decisions

- Market anomalies and their impact on portfolios

- Integrating technology and analytics in portfolio management

- Regulatory considerations in asset management

- Building a comprehensive investment plan

- Case study: constructing a diversified portfolio

- Course review and key takeaways



Conclusion
By successfully completing the Advanced Portfolio and Asset Management Training Course,
participants will have acquired practical skills in asset allocation, risk assessment, and
performance evaluation. They will understand how to apply Modern Portfolio Theory, CAPM,
and Value at Risk techniques to build resilient, diversified portfolios. Additionally,
participants will gain insight into behavioral finance and alternative investments that shape
modern markets. Gentex Training Center equips delegates with the knowledge needed to
make informed, strategic investment decisions and support their organizations' financial
growth objectives.

FAQs for the Advanced Portfolio and Asset
Management course

Q1  What is the "Advanced Portfolio and Asset
Management" course about?
This course covers the principles and techniques used to build, manage, and evaluate
investment portfolios. It explores asset allocation, risk management, and performance
measurement, giving participants the skills to construct diversified portfolios that align with
specific investment objectives and market conditions.

Q2  What are the key benefits of the "Advanced
Portfolio and Asset Management" course?



Participants gain practical tools to optimize asset allocation, manage risk effectively, and
measure portfolio performance accurately. The course strengthens decision-making
abilities, helping professionals design portfolios that balance risk and return while meeting
client and organizational investment goals.

Q3  What skills will I gain from the "Advanced Portfolio
and Asset Management" course?
Delegates develop skills in portfolio construction, risk assessment, performance evaluation,
and asset allocation strategy. These core competencies enable professionals to analyze
market data, apply proven investment models, and make sound decisions in complex
financial environments.

Q4  What tools, methods, or standards are covered in
the "Advanced Portfolio and Asset Management"
course?
The course covers Modern Portfolio Theory, the Capital Asset Pricing Model, Value at Risk,
the Black-Litterman model, and Global Investment Performance Standards (GIPS).
Participants also learn to use derivatives and Monte Carlo simulation for risk management
and forecasting.

Q5  How is the "Advanced Portfolio and Asset
Management" course applied in real-world practice?
Participants apply portfolio theories to real market data, constructing diversified portfolios
and testing them against risk scenarios. These skills translate directly into daily investment
analysis, client advisory work, and strategic asset management decisions within financial
institutions.


