GJELDER FOR STUDIEARET 2009/2010
GRA 6539 Fixed Income Securities

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 description is available in English only, plesae see the English course description

Laeringsmal
Forkunnskaper

Obligatorisk litteratur

Boker:

Tuckman, Bruce. 2002. Fixed income securities : tools for today's market. 2nd ed. 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.

A list of compulsory readings will be provided on Blackboard or in class.

Anbefalt litteratur

Boker:

Benninga, Simon. 2008. Financial modeling. 3rd ed. Cambridge, Mass. : MIT Press

Cusatis, Patrick and Martin Thomas. 2005. Hedging instruments and risk management. New
York : McGraw-Hill

Sengupta, Chandan. 2004. Financial modeling : using Excel and VBA. Hoboken, N.J. : Wiley
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