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1. STAFF CONTACT DETAILS 
 

Course Coordinator:  Dr Jonathan Reeves 

Email address:  reeves@unsw.edu.au 

Room:   Australian School of Business Building Rm. 369 

Lectures during: Weeks 1 to 12 

Consultation:             Thursday  5-6pm or by appointment  

 
 

2. COURSE DETAILS 
 
2.1 Teaching Times and Locations 

 
Thursday  6pm-9pm. CLB5 and Lab Sessions in Quad Lab 6 . 

 

 
2.2 Units of Credit 

 

This course has 6 units of credit and 3 contact hours per week. 
 
2.3 Summary of Course  

 

This course is an elective finance course that should be studied for a specialisation in 

funds management. The focus of the course is on empirical approaches to funds 

management. 
  
 
2.4 Course Aims and Relationship to Other Courses 

 

This subject provides an introduction to applied funds management with a strong 

emphasis upon computation. Modern empirical techniques are employed that are used 

extensively in an applied context. Measuring, modeling and forecasting key financial 

parameters are essential elements in the delivery of the course. Students are expected to 

develop their quantitative skills using modern statistical software such as Ox and 

STATA. The course builds on the finance concepts learnt in introductory investments 

and financial modeling courses with stronger emphasis on computing. 

  

2.5 Student Learning Outcomes 

 

 

By the end of this course, you should be able to: 

1) Have a working knowledge of applied funds management.  

2) Discuss and write reports about applied funds management. 

3) Conduct independent evaluation of applied funds management. 

4) Collaborate with other class members in assignments. 

 

  

 

mailto:v.hooper@unsw.edu.au
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Graduate Attributes 

 

 

Course 

Learning 

Outcomes 

ASB Graduate Attributes 

1,2,3,4 
1. Critical thinking and problem solving 

2,3 
2. Communication 

4 
3. Teamwork and leadership 

3 
4. Social, ethical and global perspectives 

 

More information on the ASB Graduate Attributes and how they align with the UNSW Graduate 
Attributes (2010) is available on the ASB website (Learning and Teaching >Graduate 
Attributes). 

 
3. LEARNING AND TEACHING ACTIVITIES 
 
3.1 Approach to Learning and Teaching in the Course 

 
This course introduces quantitative methods used in applied portfolio management 

through lectures and lab sessions.  

  
3.2  Learning Activities and Teaching Strategies 

 

This course consists of weekly 3 hour sessions delivered through lectures and lab 

time. Learning outcomes are from programming experience and report 

presentation. 

  

4. ASSESSMENT 
 
4.1 Formal Requirements 

 

In order to pass this course, you must: 

 achieve a composite mark of at least 50; and 

 make a satisfactory attempt at all assessment tasks (see below). 
 
4.2 Assessment Details 

 

Three assignments, equally weighted. 

To summarise, the breakdown of marks are: 

 

Assignment 1: Computing with Ox (due: in class, week 6)               33.33% 

Assignment 2: Modeling 1 (due: in class, week 9)                       33.33% 

Assignment 3: Modeling 2 (due: in class, week 12)              33.33% 

 

Total                                                                                         100% 

http://www.asb.unsw.edu.au/learningandteaching/aboutlearningandteaching/graduateattributes/Pages/default.aspx
http://www.asb.unsw.edu.au/learningandteaching/aboutlearningandteaching/graduateattributes/Pages/default.aspx


3 
FINS5542 – Applied Portfolio Management  

  

  

 

 

 

 
4.3 Assessment Format 

It is expected that all assignments be word processed.  

  

 
4.4 Assignment Submission Procedure  

 

It is advisable to keep a duplicate copy of all works submitted for assessment . EMAIL 

SUBMISSIONS ARE UNACCEPTABLE. 

 
4.5 Late Submission 

 

Assignments submitted 1ate will have marks deducted   

 
 

Quality Assurance 
The ASB is actively monitoring student learning and quality of the student experience in all its 
programs. A random selection of completed assessment tasks may be used for quality 
assurance, such as to determine the extent to which program learning goals are being 
achieved. The information is required for accreditation purposes, and aggregated findings will 
be used to inform changes aimed at improving the quality of ASB programs. All material used 
for such processes will be treated as confidential and will not be related to course grades. 

  

5. ACADEMIC HONESTY AND PLAGIARISM 
  

The University regards plagiarism as a form of academic misconduct, and has very 

strict rules regarding plagiarism. For UNSW policies, penalties, and information to 

help you avoid plagiarism see: http://www.lc.unsw.edu.au/plagiarism/index.html as 

well as the guidelines in the online ELISE tutorial for all new UNSW students: 

http://info.library.unsw.edu.au/skills/tutorials/InfoSkills/index.htm. 
 

6. COURSE RESOURCES 

 

Lecture materials will be provided on Blackboard.  

  

7. COURSE EVALUATION AND DEVELOPMENT 
 
Each year feedback is sought from students and other stakeholders about the 

courses offered in the School and continual improvements are made based on this 

feedback.  UNSW's Course and Teaching Evaluation and Improvement (CATEI) 

Process is one of the ways in which student evaluative feedback is gathered. In 

addition lab work and presentations provide further feedback. 

http://www.lc.unsw.edu.au/plagiarism/index.html
http://info.library.unsw.edu.au/skills/tutorials/InfoSkills/index.htm
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8. STUDENT RESPONSIBILITIES AND CONDUCT 
 

Students are expected to be familiar with and adhere to university policies in 

relation to class attendance and general conduct and behaviour, including 

maintaining a safe, respectful environment; and to understand their obligations in 

relation to workload, assessment and keeping informed.  

 

Information and policies on these topics can be found in the ‘A-Z Student Guide’: 

https://my.unsw.edu.au/student/atoz/ABC.html. See, especially, information on 

‘Attendance and Absence’, ‘Academic Misconduct’, ‘Assessment Information’, 

‘Examinations’, ‘Special Consideration’, ‘Student Responsibilities’, ‘Workload’ and 

policies such as ‘Occupational Health and Safety’. 

 
 
8.1  Workload 

 

It is expected that you will spend at least ten hours per week studying this course. 

This time should be made up of reading, research, working on exercises and 

problems, and attending classes. In periods where you need to complete 

assignments or prepare for examinations, the workload may be greater. 

Over-commitment has been a cause of failure for many students. You should take 

the required workload into account when planning how to balance study with 

employment and other activities.  

 
8.2  Attendance 

 

Your regular and punctual attendance at lectures and seminars is expected in this 

course. University regulations indicate that if students attend less than eighty per 

cent of scheduled classes they may be refused final assessment.  

 

 
8.3  Special Consideration and Supplementary Examinations 
 
 
You must submit all assignments scheduled for this course. You should seek assistance early if 
you suffer illness or misadventure which affects your course progress.  
 
General Information on Special Consideration: 

1. For assessments worth 20% or more, all applications for special consideration must 

go through UNSW Student Central 

(https://my.unsw.edu.au/student/academiclife/StudentCentralKensington.html) and 

be lodged within 3 working days of the assessment to which it refers; 

2. Applications will not be accepted by teaching staff, but you should notify the 

lecture-in-charge when you make an application for special consideration through 

UNSW Student Central; 

3. Applying for special consideration does not automatically mean that you will be 

granted a supplementary exam; 

4. Special consideration requests do not allow lecturers-in-charge to award students 

additional marks. 

https://my.unsw.edu.au/student/atoz/ABC.html
https://my.unsw.edu.au/student/academiclife/StudentCentralKensington.html
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8.4  General Conduct and Behaviour 

 

You are expected to conduct yourself with consideration and respect for the needs 

of your fellow students and teaching staff.  Conduct which unduly disrupts or 

interferes with a class, such as ringing or talking on mobile phones, is not 

acceptable and students may be asked to leave the class. More information on 

student conduct is available at: www.my.unsw.edu.au 

 
 
8.5  Occupational Health and Safety  

 

UNSW Policy requires each person to work safely and responsibly, in order to 

avoid personal injury and to protect the safety of others. For more information, see 

https://my.unsw.edu.au/student/atoz/OccupationalHealth.html. 

 
 
8.6  Keeping Informed 

 

You should take note of all announcements made in lectures, tutorials or on the 

course web site.  From time to time, the University will send important 

announcements to your university e-mail address without providing you with a 

paper copy.  You will be deemed to have received this information. It is also your 

responsibility to keep the University informed of all changes to your contact 

details. 
 

 
9. ADDITIONAL STUDENT RESOURCES AND SUPPORT  
 

The University and the ASB provide a wide range of support services for students, including: 

 ASB Education Development Unit  (EDU) 

http://www.asb.unsw.edu.au/learningandteaching/studentservices/Pages/default.aspx 

Academic writing, study skills and maths support specifically for ASB students. Services 

include workshops, online and printed resources, and individual consultations. EDU Office: 

Room GO7, Ground Floor, ASB Building (opposite Student Centre); Ph: 9385 5584; Email: 

edu@unsw.edu.au  

 Capturing the Student Voice:  An ASB website enabling students to comment on any 

aspect of their learning experience in the ASB. To find out more, go to the Current 

Students/Resources/Student Feedback page here. 
 

 Blackboard eLearning Support: For online help using Blackboard, follow the 

links from  www.elearning.unsw.edu.au to UNSW Blackboard Support / Support for 

Students. For technical support, email: itservicecentre@unsw.edu.au; ph: 9385 1333 
 UNSW Learning Centre (www.lc.unsw.edu.au ) 

Academic skills support services, including workshops and resources, for all UNSW 
students.  See website for details. 

 Library training and search support services:   
http://info.library.unsw.edu.au/web/services/services.html  

 UNSW IT Service Centre: :  https://www.it.unsw.edu.au/students/index.html 

Technical support for problems logging in to websites, downloading documents etc.: UNSW 

Library Annexe (Ground floor); Ph: 9385 1333. 

 UNSW Counselling and Psychological Services  (http://www.counselling.unsw.edu.au) 

http://www.my.unsw.edu.au/
https://my.unsw.edu.au/student/atoz/OccupationalHealth.html
http://www.asb.unsw.edu.au/learningandteaching/studentservices/Pages/default.aspx
mailto:edu@unsw.edu.au
http://www.asb.unsw.edu.au/currentstudents/resources/studentfeedback/Pages/default.aspx
http://www.asb.unsw.edu.au/currentstudents/resources/studentfeedback/Pages/default.aspx
http://www.elearning.unsw.edu.au/
mailto:itservicecentre@unsw.edu.au
http://www.lc.unsw.edu.au/
http://info.library.unsw.edu.au/web/services/services.html
https://www.it.unsw.edu.au/students/index.html
http://www.counselling.unsw.edu.au/
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Free, confidential service for problems of a personal or academic nature; and workshops 
on study issues such as ‘Coping With Stress’ and ‘Procrastination’.  
Office:  Quadrangle Building, Level 2, East Wing ;  Ph: 9385 5418 

 Student Equity & Disabilities Unit  (http://www.studentequity.unsw.edu.au) Advice 
regarding equity and diversity issues, and support for students who have a disability or 
disadvantage that interferes with their learning.  Office: Ground Floor, John Goodsell 
Building; Ph: 9385 4734   

 

 

 

 

10. COURSE SCHEDULE(APPROXIMATE) 
 

1.  Introduction (1 week) 

 

2. Computing: Matrix Programming (1 week) 

 

3. Technical Analysis  (1 week) 

 

        

4. Value-at-Risk, analytical and simulation methods (2 weeks) 

  

5. Time Series Models and Multi-Factor Models (4 weeks) 

 

6. Measuring, Modeling and Forecasting of Beta and Volatility (2 weeks) 

  

7. Review (1 week) 

http://www.studentequity.unsw.edu.au/

