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Litteraturlista for NEKN82, Nationalekonomi: Empirisk
finansiell ekonomi gillande frin och med varterminen 2026

Litteraturlistan ir faststilld av Institutionsstyrelsen vid Nationalekonomiska
institutionen 2025-11-05 att gilla frin och med 2025-11-05

Lecture notes that are available in the learning management system

Supplementary material

If you would like a textbook in addition to the lecture notes, the following is
recommended: Campbell, J.Y., A. W. Lo, and A.C. Macinlay (1997): The Econometrics
of Financial Markets, Princeton University Press
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