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COURSE DESCRIPTION CARD

NOTE:   If the course includes lectures and classes, the Course Description Card applies to both 
types of instruction.

1.  Course title:
in Polish / in English

ASSET CLASS CREDIT PRODUCTS
Aktywa klasy kredytowej

2.  Course code:
Number of ECTS credits: 2
Course completion mode: E
Course commenced / Year 2019/2020

3. Major: Finance and Accounting/ARIMA

4. Department of major coordinator: Banking and Financial Markets

5. Name of course instructor:   
Lecture: dr inż. TOMASZ BRONISŁAW ZIELIŃSKI
Classes…                      
Lab classes …
Examiner: dr inż. TOMASZ BRONISŁAW ZIELIŃSKI

6. Department of course instructor:

7. Number of contact hours with students:

Type of instruction Full-time study Part-time study

lectures 15
classes
foreign language classes
lab classes 
seminars
e-learning
other
Total hours 15
examination (hours) 3

8. Course timeframe - no. of semesters: 1

Course commencement / Year 1

Course commencement / Semester 2

9. Level of tertiary education: …
second cycle studies

10. Course status
⁯ Compulsory for the major X
⁬ Compulsory for the specialization …
⁬ Elective …

11. Course prerequisites
Compulsory: ANY
Recommended: ANY
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12. Course objectives:
Analysis of various types of financial assets having the features of debt instruments. 
Characteristics of the basic features of these instruments, with particular emphasis on credit risk. 
Assigning typical intermediaries, financial markets and trading features to credit instruments.

13. Teaching and learning methods:

A. Direct student-instructor contact:

No. Teaching methods Description
Number of hours

Full-time study Part-time study
1. Active lecture using 

multimedia techniques
Providing of theoretical issues
by means of a multimedia 
presentation

10 0

2. Exercises using the 
computer

Deepening the knowledge 
necessary to prepare a project

5 0

Total AS: 15 AN: 0

B. Self-study:

No. Learning methods Description
Number of hours

Full-time study Part-time study
1. Analysis of source 

materials
10 0

2. Preparation of the 
project

10 0

3. Independent work using 
a computer

10 0

4. Analysis of lecture 
notes

5 0

Total BS: 35 BN: 0

Total AS+BS = 50 Total AN+BN = 0
Examination (E) = 3 Examination (E) = 0
Total AS+BS+E= 53 Total AN+BN+E = 0

14. Key words: assets, bank, financial institutions, financial markets, credit risk

15. Course content:
1. The most common types of credit assets and their characteristics
2. Characteristics of indicators and benchmarks used to assess credit assets.
3. Active and passive benchmark replication strategies.
4. Investment effectiveness measures
5. Investment strategies
6. The use of credit derivatives in the management of the portfolio of credit assets
7. Selection and optimization of the loan assets portfolio 

16. Course learning outcomes as related to the learning outcomes of the major and methods for 
assessing student attainment

Intended learning 
outcomes of the 
major / Symbols 

Intended learning outcomes of the course

Methods for 
assessing student 
learning outcomes 

Documentation

Knowledge

FiR2_W01# Has in-depth knowledge of the types and features 
of major financial credit assets. Has knowledge of 
the identification and description of formal credit 
risk of financial assets. 

Final project. Student 
working 
papers
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FiR2_W02# Has in-depth knowledge of methods for the 
financial assessment of credit assets.

Skills

FiR2_U03 # 

FiR2_U04 # 

FiR2_U05 #

Can conduct a debate on selected aspects of the 
operation of credit assets

Has language skills at B2 + level allowing free 
communication in the area of subject issues 

Is able to implement a group topic on a given topic. 

final project
presentation

Student 
working 
papers

Social competences

FiR2_K01 #
Can correctly argue his views in the subject area. 

presentation of 
students' work

Final project, 
lecturer's notes

17. Method for determining the final course grade:

No. Methods for 
awarding credits and 
course completion 

requirements

Description Percentage of the final course grade*

1. Project Written project on 
previously agreed thematic 
issues - electronic files of the 
projects

90%

2. Activity during 
classes

Lecturer’s notes 10%

* If students are required to obtain both a class grade and an exam grade, the class grade constitutes at least 30% of 
the final course grade.

18. Reading list

Mandatory readings:
1. F. Fabozzi, F. Modigliani, F. Jones: Foundations of Financial Markets and Institutions. Pearson, 

International Edition, 2010.
2. Fabozzi F., Rynki obligacji. Analiza i strategie. WIG-Press W-wa 2000.
3. Hull J. C.: Zarządzanie ryzykiem instytucji finansowych. Wyd. PWN, Warszawa, 2011.
4. Crouhy M., Galai D., Mark R.: The Essentials of Risk Management. Wyd. McGraw - Hill, International, 

2006.
5. Resti.A, Sironi A.: Risk Management and Shareholders' Value in Banking. Wyd. JOHN WILEY & 

SONS, England, 2007.
Suggested readings:

19. Language of instruction: English

20. Course instructors’ recommendations: Computer laboratory


