ECON4515 Finance Theory 1 Diderik Lund, 18 January 2008
Plan for lectures spring semester 2008, revised 18 January 2008

Lectures are held for two hours per week, Mondays 10:15 — 12:00, in (please notice the
change:) auditorium 3 in the Eilert Sundt building. There are some gaps in the plan,
i.e., some lecture free weeks, due to problems in finding a vacant auditorium of sufficient
size. (Aud. 3 has been booked by someone else in weeks 7 and 9.) Compared to the
original, more compact plan, this means that the the lectures are stretched more out in
time, but the final lecture is still well before the exam period. Preliminary plan for
correspondence between the lectures and the curriculum:

Lecture | Week | Dates Reference to curriculum
number | number | (dd.mm)
1 3 14.01 | Danthine & Donaldson, ch. 1, 2,3.1-3.4
2 4 21.01 | D&D, ch. 6
3 5 28.01 | D&D, ch. 6
4 6 04.02 | D&D,ch7.1-7.3
5 8 18.02 | Mossin
6 10 03.03 | Lund
7 11 10.03 | Malkiel, Shiller
8 14 31.03 | D&D, ch.3.5-3.8,4,5
9 15 07.04 | D&D, ch. 7.4 - 7.9, Roll’s appendix
10 16 14.04 | D&D, ch. 7.4 — 7.9, Roll’s appendix
11 17 21.04 | Roll
12 18 28.04 | D&D, ch. 8, 10.1 — 10.4, Ewijk & Tang
13 19 05.05 | Fama & French, Perold
20 15.05 | Returning the compulsory hand-in paper
Auditorium 2 at 12:15- 14
Seminars

There will be two parallel seminar groups, Tuesdays 16:15 — 18 and Wednesdays 08:15 —
10. Since this was decided late (15 Jan.), it has not been possible to let the students sign
up for the two different groups. Instead, we shall agree on a division into two groups on
the lecture on 21 January. There will be six meetings in each group, as follows:

Seminar | Week | Group 1, Tue 16:15-18 Group 2, Wed 08:15-10
number | number | Room 101, H Holter buil. | Room 150, H Holter buil.

1 5 29.01 30.01
2 10 04.03 05.03
3 11 11.03 12.03
4 14 01.04 02.04
5 16 15.04 16.04
6 18 29.04 30.04




