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Advanced Security Markets and Financial Contracts, 7.5 credits 

 

Innehåll 
The course focuses on the economic analysis of the different types of securities and contracts
used in financial transactions, and the markets in which they are traded. After a brief review of
investment decisions and the valuation of business units, the theory of choice under risk and its
application to models of asset pricing are covered. Arbitrage pricing is also considered, both as a
general asset pricing strategy, and in connection with specific models, such as those
conventionally used in option pricing.
The main types of securities considered are bonds and debt securities in general, and shares of
the stock of companies. In either case, we consider both the general structure of the securities of
the respective type, and the implications of the structure for the determination of the firms’
optimal financial structure.
A specific part of the course covers models of dynamic optimisation. These models allow tackling
business problems which entail related optimising decisions made at distinct points in time,
such as the optimal timing of the launching of new products, optimal R&D strategies, inventory
management and the renewal of machinery.
 

Undervisningsformer
Undervisningen bedrivs på engelska.
 

Förkunskapskrav

Bachelor's degree in Business Administration or Economics (or the equivalent).
 

Examination och betyg
Kursen bedöms med betygen A, B, C, D, E, FX eller F.
 

Poängregistrering av examinationen för kursen sker enligt följande system:

 

Kurskod: JASR24

Fastställd av: Council for Undergraduate and Masters
Education <VÄRDE SAKNAS>

Gäller fr.o.m.: 2016-08-22

Version: 3

Diarienummer: IHH2017/994-313

Utbildningsnivå: Avancerad nivå

Utbildningsområde: Samhällsvetenskapliga området
(75%) och naturvetenskapliga
området (25%)

Ämnesgrupp: NA1

Fördjupning: A1N

Huvudområde: Företagsekonomi, Nationalekonomi

Examinationsmoment Omfattning Betyg

Written test 6 hp A/B/C/D/E/FX/F

Written assignment 1,5 hp A/B/C/D/E/FX/F
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Kurslitteratur
Finance - A Quantitative Introduction by Nico Van Der Wijst Cambridge University Press,
2013
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