Level

First cycle

Program Name of the program Applied Mathematics
COURSE
Course title Actuarial Mathematics
Course code Semester Course status ECTS Contact hours (L+AE+LE)
AMAT320 \ Mandatory course 5 24+2+0
Lecturer

Course Goals

The goal is for students to master theoretical and practical knowledge from stochastic
processes based on the principles of equivalence related to life insurance of single and

multiple payments based on single or multiple premium payments

Learning
Outcomes

A qualified expert who can calculate all important quantities related to one-time payments or
multiple payments in life insurance in a fixed and/or vatiable amount based on algorithms of

actuarial mathematics.

COURSE CONTENT

- Characteristics of actuarial mathematics and its algorithms

- Probability theory and the law of large numbers in actuarial mathematics
- Demographic and actuarial tables, quantitative relations of commutative numbers
- Single payments and multiple payment models
- One-time payments and models of one-time payments
- Multiple payments and multiple payment models

- Multiple payments and one-time payments
- Gross and net premiums
- Mathematical or premium reserve
- Forms of the principle of equivalence in actuarial mathematics
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STUDENT WORKLOAD (hours in a semester)

Lectures 30 | Tutorial 30 Individual work | 65 | Total 125
GRADING REMARKS
Criterion Mz}ximum Mi_nimum
points points
Midterm exams 2x20=40 11+11
Homework assignments 10 5
Seminar 10 6
Final exam 40 22
Total 100 55




