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Actuarial Science 325 Theory of Interest/Mathematics of Finance

(see Course Descriptions for the applicable academic year: http://www.ucalgary.ca/pubs/calendar/ )

Reference Text: "Theory of Interest”, S.G. Kellison (second edition), 1991. (not necessarily a
required text)

Syllabus

Note: This syllabus is to correspond closely with the Interest Theory (and Finance) portions of Exam
FM of the Society of Actuaries:

Text Chapters 1-3 (exclude 3.6, 3.10),

4-5(exclude 5.8-5.9),

6 (exclude 6.7-6.8),

7.3,7.4,

8.5-8.7.

additional sections from Ch 7, 8, 9 if time and class interest permits.
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prerequisite revision Fall 2008 (to include new calc courses)
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