
 

  

SYLLABUS DEL CORSO

Dynamic Asset Pricing
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Obiettivi formativi

Al termine del corso lo studente sarà familiare con i principali concetti e modelli di asset pricing  

Contenuti sintetici

Modelli di Asset Pricing tradizionali

Valutazione del Rischio 

Titoli a reddito fisso 

Asset Pricing in Equilibrio Generale  

Programma esteso

Math preliminaries and general equilibrium 

Overview of Pricing Theories

Choices under risk

Measures of risk aversion and their interpretation

Risk Aversion and Investment Choices 

https://drive.google.com/file/d/0B5kqk_PHby9AakFhR2ZmaHl3QWc/view?usp=sharing
https://drive.google.com/file/d/0B5kqk_PHby9AUnNMd3VoS1FjTms/view?usp=sharing
https://drive.google.com/file/d/0B3O_tvevW_ocUkJIMjNxTlZPSGc/view?usp=sharing
https://drive.google.com/file/d/0B3O_tvevW_ocbHNoQVUzUEhtYTA/view?usp=sharing
https://drive.google.com/file/d/0B3O_tvevW_ocQk5CYUJZLWE2dUU/view?usp=sharing


Modern Portfolio Theory

Capital Asset Pricing Model 

Arrow-Debreu Equilibrium and the CAPM

CCAPM

Arrow-Debreau Pricing: Arbitrage

Martingale Pricing

Term Structure of Interest Rates

APT and Multifactor Models 

Prerequisiti

Metodi didattici

Lezioni e tutorial 

Modalità di verifica dell'apprendimento

Esame scritto

1 esercizio numerico

1 domanda di teoria 

Testi di riferimento

Lectures slides  

www.andreacolciago.com

Book: 

Asset Pricing, John Cochrane 

Periodo di erogazione dell’insegnamento

Settembre-Gennaio

https://drive.google.com/file/d/0B3O_tvevW_ocODg0ZmFzQmc4LXc/view?usp=sharing
https://drive.google.com/file/d/0B3O_tvevW_ocUHRNTTVnWWxDM3M/view?usp=sharing
https://drive.google.com/file/d/0B3O_tvevW_ocNXNMd0lDYjI2RE0/view?usp=sharing
https://drive.google.com/file/d/1Pde_tbzdWYK1X_yEZUvjQitJfQFb3e2Q/view?usp=sharing
https://drive.google.com/file/d/1-gn121t7pdY8fqCQSZ-2SzCom2LSGU91/view?usp=sharing
https://drive.google.com/file/d/1HbDjTflyh3eo97lK6bF-eUTyZSIzGqiV/view?usp=sharing
https://drive.google.com/file/d/1Af6Jy2dvv2Sg0KCPYNpq4rHf5wqC0E8l/view?usp=sharing
https://drive.google.com/file/d/1yeampJTQGOx22LYQbq7hRm2NiTV2cRdD/view?usp=sharing


Lingua di insegnamento

Inglese
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