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Innledning
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Læringsmål

Forkunnskaper

Obligatorisk litteratur
Bøker:
Veronesi, Pietro. 2010. Fixed income securities : valuation, risk, and risk management. Wiley-
Blackwell

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 It's learning or in class.

Anbefalt litteratur
Bøker:
Benninga, Simon. 2008. Financial modeling. 3rd ed. MIT Press
Cusatis, Patrick J., Martin Thomas. 2005. Hedging instruments and risk management.
McGraw-Hill
Sengupta, Chandan. 2004. Financial modeling : using Excel and VBA. Wiley
Tuckman, Bruce. 2002. Fixed income securities : tools for today's market. 2nd ed. Wiley
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