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Studium
Advanced Specialization Course (MSc), Master i finansiell gkonomi, Master i gkonomi og
ledelse - Sivilgkonom, Master i gkonomi og ledelse - Sivilgkonom (Finance)

Kursansvarlig
Institutt

Semester
Se studieplan for aktuelt studium

Studiepoeng
6

Undervisningssprak
Engelsk

Innledning
The course is taught in English, please see the English course description.

Laeringsmal
Forkunnskaper

Obligatorisk litteratur

Boker:

Litterman, Bob and the Quantitative Resources Group GSAM. 2003. Modern investment
management : an equilibrium approach. Hoboken, N.J. : Wiley.

Annet:
During the course there may be hand-outs and other material on additional topics relevant for
the course and the examination.

Anbefalt litteratur

Boker:

Bodie, Zvi, Alex Kane and Alan J. Marcus. 2009. Invesments. 8th ed. Boston, Mass.: McGraw-
Hill

Campbell, John Y. and Luis M. Viceira. 2002. Strategic asset allocation : portfolio choice for
long-term investors. Oxford : Oxford University Press

Grinold, Richard C. and Ronald N. Kahn. 2000. Active portfolio management : a quantitative
approach to producing returns and controlling risk. 2nd. New York : McGraw-Hill.
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