REAL OPTIONS 2018
PRIVATE 

ISEG LISBON



THURS/FRIDAY 




 
Professor Dean Paxson

ASSIGNMENT FOR FRIDAY 20 April         10:00 to 13:00
SESSION #6
1. Note delayed start time 10am, so I can read all of the material received. Please bring to class one hardcopy of your project, and slides (six to a page). 
2. Presentation times are:
10:00 G6 COG

10:30 G2 SWN

11:00 G1 RRC

11:30 G3 CNX

12:00 G5 AR

12:30 G4 EQT

13+   Everyone is expected to listen to all presentations, and afterwards submit your own proposed investment portfolio, constrained to long/short positions in any of the six companies and/or cash.

Summary of the results will be given one week after the exam, with identification of only the top five performances.
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NAME [                                             ]  Portfolio of US GAS FRACKERS 19 April 2018

ARCNXCOGEQTRRCSWNCASH$100,000

MP$20.00$17.50$25.00$55.00$15.00$4.50On 19 April

Portfolio Choice200004000020000$20,000$100,000

Long/Short ?SHORTLONGLONG 

INSTRUCTIONS

YOU HAVE $100,000 TO INVEST IN THESE SIX FRACKERS AND CASH On 20 APRIL 2018.

HAVING LISTENED CAREFULLY TO EACH GROUP PRESENTATION, CHOOSE $00,000 TO 

INVEST/SHORT ANY OF THESE STOCKS, WITH THE REMAINDER GOING TO CASH.

H4=I2-SUM(B4:G4)

A SHORT  SECURITY POSITION REQUIRES 100% MARGIN. SHORT CASH LIMITED TO $50,000.

YOUR PERFORMANCE WILL BE MEASURED FROM 20 APRIL TO THE EXAM DATE.

BASIS OF YOUR INVESTMENT DECISION
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