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This Unit Outline must be read in conjunction with;

(2) Studying at the University of Canberra: A Guide to Policies and Procedures, which
sets out University-wide policies and procedures, including information on matters
such as plagiarism, grade descriptors, moderation, feedback and deferred exams, and
is available at http: //www. canberra.edu.au/student-services

(b) Guide to Student Services at the University of Canberra, which is available at
http://wuw.canberra.edu. au/student-services

(c) Any additionat information specified in Section 6f.
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1: General information

1a. Unit title: Business and Financial Mathematics
1b. Unit number: 7547

1c. Semester and year offered: Semester 1, 2009
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7547 Business and Financial Mathematics, 2009/51 Unit Qutline

3:

3a.

3b

4a.

Delivery of unit and timetable

Delivery mode:
The unit is delivered in face-to-face mode at UC Bruce campus over the standard semester.

It is also assumed that students can retrieve documents from the unit website, and by email
at their UC student account.

Schedule of classes and topics by week:

At time of printing, the unit timetable was as follows:

Class Timetable

Lecture A Monday 15:30-17:30 11C43

Lecture B Wednesday 16:30-17:30 11043

Computer Labs Woednesday 17:30-18:30 11B39 Woeeks 3,6, 11, 14
Tutorials Wednesday 17:30-18:30 11C43 Other weeks

Students should attend both lectures and the tutorial each week. Lectures meet every teach-
ing week. Tutorials will start in Week 2 and will meet each teaching week after that. In
weeks 3, 6, 11, 14 the tutorial hour is scheduled as a computer lab. There is no lecture on
Monday of Weeks 3 and 10 (due to respectively Canberra Day and Anzac Day).

A lecture schedule is provided separately. This schedule is only a guide: we reserve the
right to vary the content, sequence and speed of delivery in response to class needs.

Unit resources

List of texts / readings:

D.G. Luenberger. 1998. Investment Science. Oxford Uni Press.
Covers both fixed interest securities and also stock portfolio models as well as
some more advanced material.

The following books can be used for background, in some cases more elementary, in some
more advanced:

o T.J. Watsham and K. Parramore. 1997. Quantitative Methods in Finance. Thomson,
London.
An excellent, though terse, introduction to mathematical and statistical methods in
finance. Assumes more background knowledge and moves faster than we can,

¢ EF Haeussler, R.S. Paul and R. Wood. 2005 (11th ed.). Infroductory Mathematical
Analysis: for business, economics and the life and social sciences. Pearson Education.
Plodding but useful treatment of some of our topics. (This is the textbook for Mathe-
matical Methods.) OX on applications without being outstanding.

¢ D.M. Knox, P. Zima and R.I.. Brown. 1999, Mathematics of Finance. McGraw-Hill.
More elementary than the others, covers annuities, loans etc. in gory detail but never
gets to calculus or matrices, so covers only a small part of our semester.
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5d

5e

6a

6b

Assignments These will consist of questions which may include both theory and spread-
sheet implementation.
Due dates for the assignments may be varied, but only by a few days. Late penalties
may apply for work submitted late without approval. Assignments are to be individual
work. Work that appears to be copied will be penalized.

Final Exam The Final Exam will be 2 1/2 hours long, and will be held during the exam pe-
riod at the end of semester. The permitted materials for the final exam are: 2xA4 sides
of criginal handwritten notes, scientific calculator (non-alpha) and (non-electronic)
language dictionary. It is assumed you have a scientific calculator at the exam.

Special assessment requirements:

Satisfactory performance on the Final Exam is required to achieve passing grades. The
definition of ‘satisfactory’ is as follows:

Overall Scaled Exam
Grade: Scaled Score Score
HD > 85 > 75
Di > 75 > 65
Cr > 65 > 50
P > b0 > 40

Thus to obtain one of the above grades in BFM, it is required that you meet both the criteria
in the corresponding row of the table.

Supplementary assessment:

- For the university policy on supplementary assessments, see Studying at the University

of Canberra: A Guide to Policies and Procedures at http://www.canberra.edu.au/
student-services

Text-matching software Not applicable.

Student responsibility

Workload:

The amount of time you will need to spend on study in this Unit will depend on a number of
factors including your prior knowledge, learning skill level and leaming style. Nevertheless,
in planning your time commitments you should note that for a 3cp unit, the total notional
workload over the fifteen week semester is assumed to be 150 hours, or an average of 10
hours per week. These hours include time spent in classes.

Special needs:

Students who need assistance in undertaking the unit because of disability or other circum-
stances should inform the unit convenor or the Disabilities Office as soon as possible so the
necessary arrangements can be made.
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