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Sammanfattning

In this thesis we will construct a number of different fund portfolios with
different objectives and constraints, using portfolio theory. All of the con-
structed portfolios are possible to create in the Swedish premium pension
system and we will follow their progress while comparing them to each other
and to the default choice provided by the Seventh AP fund. Our goal is both
to check that the theory is applicable to funds and if our findings are consis-
tent with the predicted outcome. Furthermore it is of great interest to see
if there is any substantial economic gain in applying portfolio theory to the
fund selection process.



