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• Innbinding som som sist (”bok” med sort plastikk hull-innbinding): 
• To-sidig kopiering,  
• Blå skilleark mellom hver ”session” – med titelen på sesjonen printet på arket 

(tittelen for hver sesjon er angitt under) 
 

• Kopier filene i følgende rekkefølge:  
 

Tykt gjennomsiktig plastikk ark foran: 
• AFA611-Frontpage.pdf  
• AFA611-Outline.pdf 
• AFA611-S0-Introduction.pdf 

 
 

Session 1: Market Efficiency and Behavioral Finance 
• AFA611-S1-Market Efficiency.pdf 

 
Session 2: Cost of Active Investing 

• AFA611-S2A-Cost of Active Investing.pdf 
• AFA611-S2B-OSE-Tor Arne Olsen.pdf 
• AFA611-S2C-French-CostofActiveInvest-JF08.pdf 

 
Session 3: Basic Portfolio Theory 

• AFA611-S3-Portfolio Theory.pdf 
 
Session 4: Capital Asset Pricing Model 

• AFA611-S4-CAPM.pdf 
 
Session 5: Arbitrage Pricing Theory 

• AFA611-S5-APT.pdf 
 
Session 6: Asset Pricing: Empirical Tests 

• AFA611-S6A-Asset Pricing Tests-all.pdf 
• AFA611-S6B-FamaFrenchJEP04.pdf 
• AFA611-S6C-FamaFrench-Anomalies-JF96.pdf 

 
Session 7: Exercises 

• AFA611-S7-Exercises.pdf 
 
 



Session 8: Portfolio Performance Evaluation 
• AFA611-S8A-Fund Performance Evaluation.pdf  
• AFA611-S8B-Vermers-JF00.pdf 
• AFA611-S8C-FamFrench-Alpha-LuckvSkill-JF10.pdf 

 
Session 9: Active Fund Management 

• AFA611-S9A-Active Management.pdf 
 
Session 10: Performance of Insider Trades and IPO Stocks 

• AFA611-S10A-Insider TradesT.pdf 
• AFA611-S10B-New Issues Puzzle.pdf 
• AFA611-S10C-EckboSmithJF98.pdf 
• AFA611-S10D-EN-JCF05.pdf 

 
Session 11: SWFs and Hedge Funds 

• AFA611-S11A-Hedge Funds-all.pdf 
• AFA611-S11B-NBIM-Runa08.pdf 
• AFA611-S11C-AckermanetalJF99.pdf  
• AFA611-S11D-Angetal-SWF-Report-1209.pdf 

 
Appendix 

• AFA611-Appendix.pdf  
• Eksamener 2007-2010 (disse har Evy) 

 
Tykt hvitt (ikke gjennomsiktig) plastikk bakerst 
 

 
• Vennligst Send en kopi til meg på Tuck og en til meg i Oslo: Beddingen 2, 

0250 Oslo 
 
 
Takk for hjelpen! 
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