The University of Western Ontario

Department of Statistical and Actuarial Sciences

ACTUARIAL SCIENCE 2553A
Mathematics of Finance -- 2022-23

Instructor | Section | Day/Time Location | email Office/Phone
Mr. S. Kopp 001 MWEF — 3:30-4:30 | SH 3345 kopp@stats.uwo.ca | 284 WSC; 661-2111
Tutorial | M —5:30-6:30 WSC 55 Ext 86288

Office Hours: Tuesdays 2:00 to 4:00 pm

1. Prerequisites:




4, What are you going to be graded on?

(a) Assignments
There will be 3 assignments that are designed to give you an introduction to the spreadsheet

computer program of Excel. They are due by 8 pm on the following dates:

1 Wednesday, October 5 3 | Wednesday, November 23
2 Wednesday, October 26

I am expecting to use GRADESCOPE for the assignments. That means you will need to upload
your assignment to Gradescope by 8 pm on the dates given above (as opposed to handing in a
paper copy of your work). More information about how to do that will be given on the course
OWL site as we get closer to the due date of the first assignment.

The assignments will be available on the course web site 1 week before the due dates.
¢ You will lose 20% for every day the assignment is late
Each assignment will contain a few computer Excel spreadsheet questions
e You will be given an account number to use the computers in room 256 WSC OR you
can use your own computer at home and any spreadsheet you wish to use
e  There will be study notes included with assignment 1 to help you get started on Excel.

For assignments, you are required to upload your own independent work. You may collaborate
with other students, but you must write your assignment in your own words. The TA’s marking
the assignments will be instructed to look for assignments that appear to be identical and if found,
ALL will receive a mark of zero.

(b) Tutorials



5. Evaluation:

| | Marking Scheme |



Major in Actuarial Science

If you are a student in a major in Actuarial Science, the CIA program accreditation program will
not apply to you. If your plan is to become a fully qualified actuary, you will need to continue to
write and pass the preliminary exams of the SOA. However, for 2022-23 this course is still
accredited under the Canadian Institute of Actuaries (CIA) University Course Accreditation
Program (UAP) for the 2022-23 academic year. Achievement of the established exemption grade
in this course may qualify a student from exemptions from writing certain preliminary exams.
This is the last year of the CIA course accreditation program.

Please see the following link for full details:

http://www.cia-ica.ca/membership/university-accreditation-program---home










Additional student-run support services are offered by the USC, http://westernusc.ca/




