
Topic Title Author ISBN or Publisher
FM Modern Actuarial Theory and Practice Booth, Chadburn, Cooper 0849303885
FM Options and the Management of Financial Risk Boyle 0938959263
FM Interest Rate Models: Theory and Practice Brigo, Nesbitt Springer
FM Mathematics of Compound Interest Butcher, Nesbitt 0960300015
FM Mathematics of Financial Markets Elliot, Kopp Springer
FM Modern Portfolio Theory and Investment Analysis Elton, Gruber, Brown 0471238546
FM Theory of Financial Decision Making Ingersoll 0847673596
FM The Theory of Interest Kellison 0256091501
FM An Introduction to the Mathematics of Finance McCutcheon,  Scott 043491228X
FM Continuous-Time Finance Merton 0631185089

FM
Financial Economics: With Applications to Investment, 
Insurance and Pensions Panjer 0938959484

FM
Theory of Interest and Life Contingencies with Pension 
Applications: A Problem-Solving Approach Parmenter 1566983339

FM Investment Analysis and Portfolio Management Reilly 0324171730
FM Investments Sharpe 0130101303
FM Finance in Continuous Time: A Primer Shimko 1878975072
FM Stochastic Calculus for Finance Shreve Springer
FM Fundamental Concepts of Actuarial Science Trowbridge Trowbridge, C. L
FM Mathematics of Finance Zima, Brown 0075515148
P&S Statistical Models Based on Counting Processes Andersen, Brogan, Gill 0387978720
P&S Modelling Extremal Events for Insurance and Finance Embrechts, Kluppelberg, Mikosch Springer

P&S Introductory Statistics with Applications in General Insurance Hossack, Pollard, Zehnwirth 052165534X
P&S A First Course in Stochastic Processes Karlin, Taylor 0123985528
P&S Introduction to Stochastic Calculus Applied to Finance Lamberton, Lapeyre 0412718006

P&S John E Freund’s Mathematical Statistics with Applications Miller, Miller 0131246461
EC Economics Begg, Fischer, Dornbusch 0077099478
ACC Principles of Corporate Finance Brealey, Myers 0071151443
AM Pension Mathematics for Actuaries Anderson 0936031107
AM Life and Health Insurance Black, Skipper 0138912505
AM Actuarial Mathematics Bowers, Gerber, Hickman et al 0938959468
AM Modelling Survival Data in Medical Research Collett 1584883251
AM Introduction to Insurance Dorfman Prentice Hall
AM Survival Models and Data Analysis Elandt-Johnson, Johnson 0471349925
AM Actuarial Models for Disability Insurance Haberman, Pitacco 0849303893
AM The Actuarial Practice of General Insurance Hart, Buchanan, Howe 0858130556

AM
Analysing Survival Data from Clinical Trials and Observational 
Studies Marubini, Valsecchi 0470093412

AM Fundamentals of Private Pensions McGill, Brown, Haley 0199269505
AM Non-Life Insurance Mathematics Mikosh Springer-Verlag
AM Actuarial Mathematics Providence 0821800965
AM Social Insurance and Economic Security Rejda 0130204412
AM Non-Life Insurance Mathematics Straub 3540187871
AM An Introduction to Non-Life Insurance Mathematics Sundt 3884872559
AM Claims Reserving in Non-Life Insurance Taylor 0444878467
I&A Mathematics of Investment and Credit Broverman 1566984750
I&A Options Market Cox, Rubinstein 0136382053
I&A Futures and Options: Theory and Applications Stoll, Whaley 0538801158
ARM Mathematical Models in Risk Theory Buhlmann Springer
ARM Practical Risk Theory for Actuaries Daykin, Pentikainen, Pesonen 0412428504
ARM An Introduction to Mathematical Risk Theory Gerber 0918930081
ARM Fundamentals of Risk Theory Heilmann 388487151X
ARM Introduction to Credibility Theory Herzog 1566983746

ARM Applications of Monte Carlo Methods to Finance  and Insurance Herzog, Lord 1566984335
ARM Loss Models: From Data to Decisions Klugman, Panjer, Willmot 0471215775
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