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The University’s Graduate Attributes and seven Generic Intended Learning Outcomes (GILOs)
represent the attributes of ideal EAUHK graduates and their expected qualities respectively.
Learning outcomes work coherently at the University (GILOs), programme (Programme
Intended Learning Outcomes) and course (Course Intended Learning Outcomes) levels to
achieve the goal of nurturing participants with important graduate attributes.

In gist, the Graduate Attributes for Sub-degree, Undergraduate, Taught Postgraduate,
Professional Doctorate and Research Postgraduate students consist of the following three
domains (i.e. in short “PEER & I”):

® Professional Excellence;

® Ethical Responsibility; &

® Innovation.

The descriptors under these three domains are different for the three groups of participants in
order to reflect the respective level of Graduate Attributes.

The seven GILOs are:
1. Problem Solving Skills

2. Critical Thinking Skills

3. Creative Thinking Skills

4a. Oral Communication Skills

4b. Written Communication Skills
Social Interaction Skills
Ethical Decision Making
Global Perspectives



1. Course Synopsis

This course provides an integrated framework in investment analysis, portfolio
management, and financial risk management for participants. Course participants will be
introduced to the various investment vehicles, their risk, return, and liquidity characteristics,
and learn to form investment portfolios and asset allocation. The course covers
performance evaluation using metrics like Sharpe ratio, alpha, and beta, and benchmarking
against relevant indices. It also addresses the identification and assessment of financial
risks, including market, credit and liquidity, and the implementation of risk management
strategies such as hedging with derivatives, diversification, and insurance products. This
course equips participants with the skills and knowledge to make informed financial
decisions and manage investment risks effectively.

2. Course Intended Learning Outcomes (CILOs)
Upon completion of this course, participants will be able to:

CILO; Ciritically examine diverse investment vehicles and strategies available in the
market, including stocks, bonds, mutual funds, and alternative investments, by
assessing their risk, return, and liquidity.

CILO> Analyze and determine the allocation of financial assets by forming and
managing investment portfolios, applying portfolio optimization techniques to
achieve desired risk-return profiles and adapting to changing market conditions.

CILO3 Evaluate the performance of investment portfolios containing various financial
instruments using metrics such as Sharpe ratio, alpha, and beta, and benchmark
against relevant indices and peer groups.

CILO4 Identify and assess financial risks investors and corporations facing, including
market risk, credit risk, liquidity risk, and operational risk, using appropriate
risk assessment tools and techniques.

CILOs Implement risk management strategies to mitigate identified risks, including
hedging with derivatives, diversification, and the use of insurance products,
tailored to specific investment goals and risk appetites.

3. Content, CILOs and Teaching & Learning Activities

Course Content CILOs Suggested Teaching &
Learning Activities
Introduction to Investment Analysis CILO;,: Lecture;
and Risk Management: This topic lecturer-led questions and
provides an overview of various answers (Q&A);
investment vehicles and strategies, problem-based learning
emphasizing the importance of risk activities;
management in investment decisions. group discussions
Portfolio Theory and Asset Allocation: | CILO;, > Lecture;
Participants will learn about portfolio lecturer-led questions and
optimization techniques, asset allocation answers (Q&A);
strategies, and the benefits of problem-based learning
diversification. activities;
group discussions
Capital Market Theory and Asset CILOy, 2,3 Lecture;
Pricing Models: This section covers the lecturer-led questions and
Capital Asset Pricing Model (CAPM), answers (Q&A);
Arbitrage Pricing Theory (APT), and problem-based learning
market efficiency theory. activities;
group discussions




Fundamental and Technical Analysis: | CILOy, 2, 3 Lecture;
This topic includes economy/market lecturer-led questions and
analysis, sector/industry analysis, answers (Q&A);
company analysis, and technical problem-based learning
analysis. activities;
group discussions
Investment Performance Evaluation: CILOy;, 2,3 Lecture;
Students will explore performance lecturer-led questions and
metrics such as the Sharpe ratio, alpha, answers (Q&A);
and beta, and learn how to benchmark problem-based learning
portfolio performance against relevant activities;
indices. group discussions
Risk Identification and Assessment: CILOy 5 Lecture;
This section focuses on identifying and lecturer-led questions and
assessing various financial risks, answers (Q&A);
including market, credit, liquidity, and problem-based learning
operational risks, using appropriate tools activities;
and techniques. group discussions
Risk Management Strategies: Students | CILOy s Lecture;
will learn about hedging with lecturer-led questions and
derivatives, diversification, and the use answers (Q&A);
of insurance products to develop and problem-based learning
implement risk management plans. activities;
group discussions
Derivative Pricing: Participants will be | CILOy, 5 Lecture;
introduced to the basics of bond pricing lecturer-led questions and
and derivative securities, including answers (Q&A);
options, futures, and swaps. problem-based learning
activities;
group discussions
4. Assessment
Assessment Tasks Weighting (%) CILO
(a) Individual Assignments 30% CILO; 2345
Participants will be given individual
assignment(s) on investment analysis and
portfolio management during the course.
These exercises will utilize Python or Kahoot
to enhance student motivation and encourage
active participation.
(b) Group Project on Investment Management 40% CILO; 2345

investment analysis. Each group has to

members, in which instructor will ask
questions to individual participants for

Participants will form small groups to study
on a topic related to risk management or

submit a project report (2,000-3,000 words)

and conduct a presentation by all group

individual evaluation. The course instructor
will provide clear guidelines for students on
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how to prepare effectively.

(c) Examination 30% CILO;,23,45
A 2-hour examination will be conducted at the
end of the course to test the understanding and
application of concepts in investment analysis
and risk management

5. Required Text(s)
Nil
6. Recommended Readings
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7. Related Web Resources
Global Association of Risk Professionals https://www.garp.org/
Professional Risk Managers' International https://prmia.org/
Association
CFA Institute https://www.cfainstitute.org/
The Balance - Hedging and How It Works With  https://www.thebalance.com/hedge-
Examples what-it-is-how-it-works-with-
examples-3305933
8. Related Journals
Journal of Risk and Uncertainty
The Journal of Risk Finance
Review of Derivatives Research
Journal of Finance
Review of Quantiative Finance and Accounting
International Journal of Managerial Finance
The Review of Financial Studies
9. Academic Honesty
The University upholds the principles of honesty in all areas of academic work. We expect
our students to carry out all academic activities honestly and in good faith. Please refer to
the Policy on Academic Honesty, Responsibility and Integrity
(https://www.eduhk.hk/re/uploads/docs/000000000016336798924548BbNS5). Students
should familiarize themselves with the Policy.
10. Others
Nil
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