
Thor August Mediaas Wiese

Thor August M
ediaas W

iese

The Effects of Crude Oil on Stock
Markets with use of Markov
Switching Models

Trondheim, September 2016

M
as

te
r's

 th
es

is

M
aster's thesis

Trondheim
, 2016

NT
NU

N
or

w
eg

ia
n 

Un
iv

er
si

ty
 o

f
Sc

ie
nc

e 
an

d 
Te

ch
no

lo
gy

Fa
cu

lty
 o

f I
nf

or
m

at
io

n 
Te

ch
no

lo
gy

,
M

at
he

m
at

ic
s 

an
d 

El
ec

tr
ic

al
 E

ng
in

ee
rin

g
De

pa
rt

m
en

t o
f M

at
he

m
at

ic
al

 S
ci

en
ce

s


