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FM3520A (Financial Modelling)
2022-2023 Course Outline

1. Course Information

Course Number: FM3520A

Course Name: Financial Modelling

Academic Term: Fall of 2022

Lecture hours: Mon, Wed, Fri @ 12:30-1:30pm
Lecture room: WSC240

Prerequisites: The prerequisites for this course are:
1) A minimum mark of 60% in one of FM2557A/B or BUS4413A/B.
2) A minimum mark of 60% in SS2857A/B.

Anti-requisites: The former SS3520A/B.

Unless you have either the requisites for this course or written special permission from your Dean to
enroll it the course, you may be removed from the course and it will be deleted from your record. This
decision may not be appealed. You will receive no adjustment to your fees in the event that you are
dropped from the course for failing to have the necessary prerequisites.

University Accreditation Program:
This course with a minimum mark of 80%, along with Financial Modelling 2555A and 2557B (minimum




3. Course Syllabus, Schedule, Delivery Mode

Course Description: This course is a first course in modern financial mathematics and on pricing and



Other textbooks:
Robert L. McDonald (2013), Derivatives Markets (3™ Edition), Pearson Education, ISBN: 978-0-32154-
308-0. Tentative list of chapters: 9-14, 18-21, and 23-25.

Other editions of either of these textbooks may be used but in such cases, it is the students own
responsibility to map the relevant chapters.

All course material will be posted on OWL: http://owl.uwo.ca. Students are responsible for checking the
course OWL site on a regular basis for news and updates. This is the primary method by which
information will be disseminated to all students in the class.

If students need assistance with the course OWL site, they can seek support on the OWL H


http://owl.uwo.ca/
http://owl.uwo.ca/

Assessments worth 10% or more of the overall course grade:
For work totaling



8. Support Services

Please visit the Science & Basic Medical Sciences Academic Counselling webpage for information on
adding/dropping courses, academic considerations for absences, appeals, exam conflicts, and many
other academic related matters: https://www.uwo.ca/sci/counselling/.



Canadian Institute of Actuaries (CIA) University Course


https://www.cia-ica.ca/membership/university-accreditation-program-home/information-for-candidates
https://www.cia-ica.ca/membership/university-accreditation-program-home/information-for-candidates
https://www.cia-ica.ca/membership/university-accreditation-program-home/information-for-candidates
https://www.cia-ica.ca/docs/default-source/2020/220065e.pdf
https://www.cia-ica.ca/docs/default-source/2020/220065e.pdf
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