COURSE TIMES + LOCATION:

Tu 10:30 AM -12:20 PM
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REQUIRED READING:
Readings and references will be provided throughout the semester.

RECOMMENDED READING:

Eeckhoudt, L., Gollier, C., Schlesinger, H. (2005). Economic and Financial Decisions under Risk. Princeton.
McNeil, AJ., Frey, R, Embrechts, P. (2015). Quantitative Risk Management. Princeton.

Denuit, M., Dhaene, J., Goovaerts, M. and Kaas, R. (2005). Actuarial Theory for Dependent Risks: Measures, Orders and Models.
Wiley.
Available online for free through the SFU Library

Hardy, M. (2003). Investment Guarantees: Modeling and Risk Management for Equity- Linked Life Insurance. Wiley.
Available online for free through the SFU Library

REQUIRED READING NOTES:

Your personalized Course Material list, including digital and physical textbooks, are available through the SFU Bookstore website by
simply entering your Computing ID at: shop.sfu.ca/course-materials/my-personalized-course-materials.

GRADUATE STUDIES NOTES:

Important dates and deadlines for graduate students are found here;


https://press.princeton.edu/books/paperback/9780691122151/economic-and-financial-decisions-under-risk
https://press.princeton.edu/books/paperback/9780691122151/economic-and-financial-decisions-under-risk
https://press.princeton.edu/books/hardcover/9780691166278/quantitative-risk-management
https://press.princeton.edu/books/hardcover/9780691166278/quantitative-risk-management
https://press.princeton.edu/books/hardcover/9780691166278/quantitative-risk-management
https://www.wiley.com/en-ca/Actuarial+Theory+for+Dependent+Risks%3A+Measures%2C+Orders+and+Models-p-9780470016442
https://www.wiley.com/en-ca/Actuarial+Theory+for+Dependent+Risks%3A+Measures%2C+Orders+and+Models-p-9780470016442
https://www.wiley.com/en-ca/Actuarial+Theory+for+Dependent+Risks%3A+Measures%2C+Orders+and+Models-p-9780470016442
https://www.lib.sfu.ca/
https://www.lib.sfu.ca/
https://www.wiley.com/en-ca/Investment+Guarantees%3A+Modeling+and+Risk+Management+for+Equity+Linked+Life+Insurance-p-9780471460121
https://www.wiley.com/en-ca/Investment+Guarantees%3A+Modeling+and+Risk+Management+for+Equity+Linked+Life+Insurance-p-9780471460121
https://www.wiley.com/en-ca/Investment+Guarantees%3A+Modeling+and+Risk+Management+for+Equity+Linked+Life+Insurance-p-9780471460121
https://www.wiley.com/en-ca/Investment+Guarantees%3A+Modeling+and+Risk+Management+for+Equity+Linked+Life+Insurance-p-9780471460121
https://www.lib.sfu.ca/
https://www.lib.sfu.ca/
https://shop.sfu.ca/course-materials/my-personalized-course-materials
https://shop.sfu.ca/course-materials/my-personalized-course-materials
http://www.sfu.ca/dean-gradstudies/current/important_dates/guidelines.html
http://www.sfu.ca/dean-gradstudies/current/important_dates/guidelines.html
http://www.sfu.ca/dean-gradstudies/current/important_dates/guidelines.html
http://www.sfu.ca/dean-gradstudies/current/important_dates/guidelines.html
http://www.sfu.ca/students/academicintegrity.html
http://www.sfu.ca/students/academicintegrity.html
http://www.sfu.ca/policies/gazette/student/s10-01.html
http://www.sfu.ca/policies/gazette/student/s10-01.html
http://www.sfu.ca/policies/gazette/student/s10-01.html
http://www.sfu.ca/policies/gazette/student/s10-01.html

