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GM1012 Kreditriskmodellering, 7,5 hogskolepoang
Credit Risk Modelling, 7.5 higher education credits
Avancerad niva | Second Cycle

Faststallande

Kursplanen ar faststdlld av Handelshogskolans fakultetsnamnd 2010-06-30 och senast
reviderad 2016-06-20. Den reviderade kursplanen géller fran och med 2016-08-29,
hostterminen 2016.

Utbildningsomrdde: Samhillsvetenskapligt 100 %
Ansvarig institution. Graduate School

Inplacering

Kursen kan inga i foljande program: 1) Samhaéllsvetenskapligt miljovetarprogram
(SISML), 2) Matematiska vetenskaper, masterprogram (N2MAT), 3)
Handelshogskolans logistikprogram (SILOM), 4) Samhallsvetenskapligt
miljovetarprogram (SMILM), 5) Master of Science in Economics (S2ECO), 6)
Handelshogskolans ekonomprogram (SITHEM), 7) Handelshégskolans ekonomprogram
(STHEG) och 8) Master of Science in Finance (S2FIN)

Huvudomrdde Fordjupning

Finance A1F, Avancerad niva, har kurs/er pa
avancerad niva som forkunskapskrav

Foérkunskapskrav

To be eligible for the course GM 1012 Credit Risk Modelling the participant must fulfil
the entrance qualifications for the Master of Science programme in Finance. For
programme specific entrance requirements, see programme syllabus.

The participant must also have followed the courses Quantitative Finance, Investments,
Mathematics, Graduate Econometrics and Financial Econometrics. Students with an
extensive statistical or mathematical background may also be eligible for the course.



2/2

Mal

Former for undervisning

Undervisningssprdk. engelska

Former fér bedémning

Betyg
Pa kursen ges ndgot av betygen Vil godkdnd (VG), Godkédnd (G) och Underkédnd (U).

Kursvardering
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