
 
 
 

ASSET ALLOCATION 
 
 
 
 

TOPICS OF THE COURSE: 
• Different approaches and styles of management 
• Advanced curve analysis: forwards as break even point 
• Trading the shape of the curve 
• Active Management versus benchmark tracking 
• Total return management 
• Portfolio optimization 
• Introduction to trading systems: a new frontier to total return 
 
 
READING LIST: 
Lecture Notes 


