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Opiskelijan nimi / Student name: Opiskelijanumero / Student number:

Opettaja tayttaa / Lecturer fills in:

Opintojakson koodi and nimi / The code and the name of the course:

Koodi / Code: 721952S

Tentin nimi / Exam name: Portfolio Management

Tiedekunta / Faculty: OyKKK/OBS

Tentin pvm / Date of exam: 19.10. Tentin kesto tunteina / Exam in hours: 3

Tentin nro / No. of the exam: Exam 1 Opintopistemaéra / Credit units: 6

Tentaattori(t) / Examiner(s): Hannu Kahra Sisdinen postios. / Internal address:
OyKKK/OBS

Sallitut apuvilineet / The devices allowed in the exam:

Nelilaskin / Funktiolaskin / Ohjelmoitava laskin /

Standard calculator Scientific calculator Programmable calculator

[0 Muu materiaali, tarkennettu alla / Other material, specified below:

Tenttiin vastaaminen / Please answer the questions:
Suomeksi / in Finnish X Englanniksi / in English

Suomenkielisessa tutkinto-ohjelmassa olevalla opiskelijalla on oikeus kayttda arvioitavassa
opintosuorituksessa suomen kieltd, vaikka opintojakson opetuskieli olisi englanti. Tama ei koske
vieraan kielen opintoja. (Kts. Koulutuksen johtosdanto 18 §)

In a Finnish degree programme a student has a right to use Finnish language for their study
attainment, even though the language of instruction is English, (excluding language studies) even
when the language of instruction is other than Finnish. (See the Education Regulations 18 §)

Kysymyspaperi on palautettava / Paper with exam questions must be returned:
Kylld / Yes J Ei/No




. Mean-variance investing.

e The principle.

e What does it teach us?

e What is the empirical evidence?
. Asset classes vs. factors.

. Factor theory.

. Short-run vs. long-run investing.



