LN

LuTK, OyKKK, KaTK, TTK, TST ja BMTK (Linnanmaan tentit) [E;] ——
R

SCI, OBS, OMS, TECH, ITEE and BMM (Linnanmaa campus)

YLIOPISTOTENTTI - UNIVERSITY EXAM

Opiskelijan nimi / Student name: Opiskelijanumero / Student number:

Opettaja tayttdd / Lecturer fills in:

Opintojakson koodi and nimi / The code and the name of the course:
Koodi / Code: 721383S
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Problems:
1. Old and new facts in finance
2. Factor pricing models
a. What are the three (3) types of factor pricing models?
b. How they differ from each other?
3. The low-risk anomaly

4. Explain the principle and intuition of the CCAPM



