Zalacznik Nr 2
do zarzadzenia Nr 56/19

COURSE DESCRIPTION CARD

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

1. Course title: 2. Course code:
Number of ECTS credits: 2
ASSET CLASS IR PRODUCTS Course completion mode: E

Course commenced / Year 2019/2020

3. Major: Finance and Accounting / ARIMA

4. Department of major coordinator: Department of Banking and Financial Markets

5. Name of course instructor:

Lecture: dr hab. EWA DZIWOK
Classes...

Lab classes ...

Examiner: dr hab. EWA DZIWOK

6. Department of course instructor: Department of Applied Mathematics

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

[
<

. Course status
Compulsory for the major ...
Compulsory for the specialization X
Elective ...

9. Level of tertiary education: 2

0o

11. Course prerequisites
Compulsory: Fundamentals Of Finance
Recommended:

12. Course objectives:

Getting to know the fundamental methods of managing a fixed income portfolio of assets (passive and
active). Understanding the simple methods of future interest rates forecasting.

13. Teaching and learning methods:




A. Direct student-instructor contact:

Number of hours
No. Teaching methods Description Full-time Part-time
study study

1. Active exercises using Presentation of ready solutions to the 7

multimedia techniques problems raised.
2. Active lecture using Using presentations to illustrate the 5

multimedia techniques problems raised
3. Simulations Presentation of solutions simulation 2

depending on the adopted assumptions.
4. Group work Group work to solve case studies. 1
Total AS: 15 AN:

B. Self-study:

Number of hours
No. Learning methods Description Full-time Part-time
study study
l. Analysis of lecture notes and Self-analysis of lectures and notes. 10
exercises.
2. Solving case studies Independent solving of given case studies - 10
interpretation of solutions.
3. Cause-effect study using Self-studying of literature. 10
literature.
4. Independent work with a use Using the software to perform the 5
of a computer. necessary calculations.
Total BS: 35 BN:
Total AS+BS =50 Total AN+BN = .......
Examination (E) = 3 Examination (E) =.......
Total AS+BS+E= 53 Total AN+BN+E = .......

14. Key words: fixed income assets, fixed income portfolio

15. Course content:

1. Indexes and benchmarks for fixed rate instruments
2. Passive portfolio management methods

3. Forecasting rates based on the yield curve

4. Active methods for managing a fixed rate portfolio

5. Verification of results

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

assessing student attainment

Intended learning Methods for Documentation
outcomes of the Intended learning outcomes of the course assessing student
major / Symbols learning outcomes
Knowledge
FiR2_ WO02# Student has in-depth knowledge of mechanisms for | case study, test, Case study
managing a portfolio of fixed income securities results, student
working file
Skills
Student has the ability to understand the causes and
FiR2_UO1# course of processes taking place on interest rate case study, test Case study
markets extended by making simple research resull(t.s, s?lcient
. hypotheses regarding the portfolio of instruments working 1iies
FiR2_U04# with a fixed interest rate and their verification.

.




Student has B2 + language skills in vocabulary in
methodology and measuring interest rates.

Social competences

FiR2 KO1# Students are able to independently expand his Case study

knowledge of products with a fixed interest rate in | case study, test results, student

an interdisciplinary and international context. working files

17. Method for determining the final course grade:

No. Methods for awarding credits and Description Percentage of the
course completion requirements final course grade*
l. Written exam without the Possibility of using the formula 70%
possibility of using notes
2. Group work on case studies. Solving case studies in the field of fixed- 30%
income paper portfolio management.
3.

* 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:
- Fabozzi F: Bond Portfolio Managemnet. Wyd. Fabozzi Associates, 2001..

Suggested readings:

- Fabozzi F.J. , Modigliani F.: Capital Markets. Institutions and Instruments. Wyd. Pearson Education
International, Upper Saddle River, 2003.

19. Language of instruction: English

20. Course instructors’ recommendations: Ms Office, computer laboratory




