ECON4510 - Finance Theory Diderik Lund, 15 January 2015
Plan for lectures and seminars, spring semester 2015

THIS PLAN IS PRELIMINARY ONLY. THE UPDATED PLAN IS AVAILABLE AT THE
SEMESTER WEB PAGE OF THE COURSE,

http://www.uio.no/studier/emner/sv/oekonomi/ECON4510/v15/timeplan/index.html

Please pay attention to this schedule (“timeplan™) page regularly!

If there are any updates or changes during the semester, they will be given through the
“timeplan” system, and you will also be notified through a message at the web page.

Lectures are held for two hours per week, Wednesdays 12:15 — 14:00, in auditorium 4 in the Eilert
Sundt building. Complete plan for correspondence between the lectures and the curriculum:

Lecture | Calendar | Lecture dates | Seminar | Reference to curriculum

number | week no. | (dd.mm) dates
1 4 21.01 Danthine & Donaldson, chs. 1, 2, 3, 4
2 5 28.01 D&D, ch. 5, ch. 6
3 6 4.02 D&D, ch.7,ch. 8
4 7 11.02 10.02 | D&D, ch. 8
8 (No lecture)
5 9 25.02 24.02 | D&D, ch 8
6 10 4.03 3.03 | D&D, ch. 8
7 11 11.03 10.03 | Malkiel, Shiller
8 12 18.03 17.03 | Hull,ch 1,5, 10
9 13 25.03 24.03 | Hull,ch 11, 12
14 (No lecture)
10 15 8.04 Hull, ch 13
11 16 15.04 14.04 | Hull, ch 14
12 17 22.04 21.04 | Hull, ch 15
13 18 29.04 28.04 | D&D, ch 9, 11.1 - 11.4 (NB: not ch 12)
19 5.05 | (No lecture)

In addition to the lectures, there are ten seminars for solving problem sets. Seminars last for two hours,
(some) Tuesdays, 14:15 — 16:00, in auditorium 5 in the Eilert Sundt building. The seminar dates are
indicated in the table above. At the present time, with the current number of registered students, all
students are supposed to participate in the same seminar group. No parallel groups are planned.

Office hours

My office hours this semester are Wednesdays 15:00-16:30, room 1130 in the Eilert Sundt building.
(Exception: No office hours Wed 28 January.) You are encouraged to come and ask questions, in
particular when you are preparing written answers for seminars, in which case you will need to contact
me a week ahead of the seminar. (Answers to seminar problems 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.
Update of reading list: In the reading list that is available on the web page,

http://www.uio.no/studier/emner/sv/oekonomi/ECON4510/v15/pensumliste/index.html

the first four sections of chapter 12 of the 3rd edition of Danthine and Donaldson are included. This
was based on the chapter list that was available from the publishers as late as November 2014, but in
the book, the relevant chapter is chapter 11, not chapter 12. Please notice this update.
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