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Why This Course
In today’s investment environment, portfolio managers are expected to do far more than allocate capital
across asset classes. They must generate returns in competitive markets, manage downside risk under
changing conditions, and make disciplined investment decisions supported by data, analysis, and sound
judgment. Successful active portfolio management requires a strong command of asset allocation,
quantitative tools, risk control, and market behavior.

This comprehensive 5-day course equips financial professionals with advanced skills in active portfolio
management and asset allocation. Participants will learn cutting-edge strategies to optimize investment
returns, manage risk effectively, and navigate complex market conditions. The course combines theoretical
foundations with practical applications, preparing attendees to excel in the dynamic world of investment
management.

What You’ll Learn and Practice
By joining this program, you will:

• Develop expertise in active portfolio management techniques.
• Master strategic and tactical asset allocation strategies.
• Enhance risk management and performance evaluation skills.
• Apply advanced quantitative methods in portfolio construction.
• Understand behavioral finance implications on investment decisions.
• Implement factor-based and alternative investment strategies.

The Program Flow

Day 1: Foundations of Active Portfolio Management

• Active vs. passive management approaches.
• Market efficiency and alpha generation.
• Fundamental and quantitative analysis techniques.
• Portfolio construction principles.



Day 2: Asset Allocation Strategies

• Strategic, tactical, and dynamic asset allocation.
• Multi-asset class portfolio management.
• Risk budgeting and factor-based allocation.
• Alternative investments in portfolio construction.

Day 3: Risk Management and Performance Evaluation

• Advanced risk measurement techniques.
• Hedging strategies and derivatives usage.
• Performance attribution analysis.
• Benchmark selection and risk-adjusted return measures.

Day 4: Quantitative Methods in Portfolio Management

• Modern Portfolio Theory and beyond.
• Factor models and smart beta strategies.
• Machine learning applications in asset management.
• Optimization techniques for portfolio construction.

Day 5: Behavioral Finance and Market Dynamics

• Cognitive biases in investment decision-making.
• Market anomalies and inefficiencies.
• Adaptive markets hypothesis.
• Integrating ESG factors in portfolio management.

Individual Impact
• Strengthen your ability to manage active portfolios with greater confidence and analytical depth.
• Enhance your skills in asset allocation, portfolio construction, and investment decision-making.
• Build stronger capability in risk measurement, performance evaluation, and quantitative analysis.
• Gain practical insight into behavioral finance, factor investing, and evolving portfolio strategies.

Work Impact
• Improve portfolio construction and asset allocation decisions across investment activities.
• Strengthen risk management and performance monitoring practices.
• Support more disciplined and data-driven investment strategies.
• Enhance the organization’s ability to respond to changing market conditions and investment

opportunities.



Training Methodology
This program integrates investment theory, quantitative analysis, and practical application to ensure
real-world relevance and professional impact. Learning methods include:

• Real-world case studies on portfolio construction, asset allocation, and market strategy.
• Practical exercises in risk analysis, performance attribution, and allocation design.
• Interactive workshops on factor investing, optimization, and quantitative methods.
• Group discussions on behavioral finance, market dynamics, and portfolio challenges.
• Frameworks and tools for applying advanced portfolio management techniques in practice.

Beyond the Course
Upon completion, participants will be better equipped to manage portfolios with greater clarity, confidence,
and strategic awareness. They will return ready to:

• Apply active portfolio management techniques more effectively.
• Build stronger asset allocation frameworks across market conditions.
• Manage investment risk and evaluate performance with greater precision.
• Support more informed and adaptable investment decision-making.


