ECON4510 Finance theory Diderik Lund, 16 January 2012
Plan for lectures spring semester 2012, version 1

Lectures are held for two hours per week, Thursdays 10:15 — 12:00, in auditorium 4 in the Eilert Sundt
building. Complete plan for correspondence between the lectures and the curriculum:

Lecture | Week Dates Reference to curriculum
number | number | (dd.mm)
1 3 19.01 | Danthine & Donaldson, ch. 1, 2, 3,4.1-4.4
2 4 26.01 | D&D, ch.45-4.6,5,6.1-6.2, app. 6.1
3 5 02.02 | D&D, ch. 6.3-6.5,app. 6.2, 7.1-7.2
4 6 09.02 | D&D, ch 7.3
5 7 16.02 | D&D, ch 7.4
8 (No lecture)
6 9 01.03 | D&D,ch7.5-7.9%)
10 (No lecture)
7 11 15.03 | Malkiel, Shiller *)
8 12 22.03 | Hull,ch1,5,9
9 13 29.03 | Hull, ch 10, 11
14 (No lecture)
10 15 12.04 | Hull, ch 12
11 16 19.04 | Hull, ch 13
12 17 26.04 | Hull,ch 14
13 18 03.05 | D&D, ch 8,10.1-10.4
19 10.05 | (Reserve date, in case of forced cancellations)

*) There is a possibility that the topics of lectures number 6 and 7 will be switched around. If so, the
change will be announced in mid-February in the message field on the course's semester web page,

http://www.uio.no/studier/emner/sv/oekonomi/ECON4510/v12/

Lecture notes will appear on that web page 24 hours before each lecture.

Seminars

There will be seminars working to solve various exercises, meeting two hours on six occasions during the
semester, starting in mid-February. As of today (mid-January) it is not decided whether there will be one

group or two parallel groups, cf.

http://www.uio.no/studier/emner/sv/oekonomi/ECON4510/v12/tid-og-sted.html

Each student should be registered for, and participate in, one of the seminar groups.

More about the organization of the seminars will be posted on the course's semester web page later.

Office hours

My office hours this semester are Thursdays 13:00-14:00, room 1130 in the Eilert Sundt building. You are
encouraged to come and ask questions, in particular when you are preparing written answers for seminars.

(These answers need not be perfect, but | will try to help you in the right direction.)

Apart from this, you can contact me by e-mail, diderik.lund@econ.uio.no.




