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:
in Polish / in English Number of ECTS credits: 2
Produkty Strukturyzowane Course completion mode: E
Structured Products Course commenced / Year
2019/2020

3. Major: Finance and Accounting

4. Department of major coordinator: Banking and Financial Markets

5. Name of course instructor:
Lecture dr hab. Monika Wieczorek-Kosmala, Prof. UE, dr hab. Bozena Fraczek
Classes
Lab classes
Examiner dr hab. Monika Wieczorek-Kosmala, Prof. UE

6. Department of course instructor: Corporate Finance and Insurance

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: Master 10. Course status

1 Compulsory for the major...

(1 x Compulsory for the specialization ARIMA
1 Elective ...

11. Course prerequisites
Compulsory:
Recommended:




12. Course objectives:

The main objective of this subject is to familiarise students with various aspects of the

functioning of structured products. Students will learn on how to construct a structured product
and what are the possible directions of SP use by investors and issuers. The course will discuss
the premises of SPs functioning, with reference to various SP types. Students will also learn on

how the market of SP is functioning in Poland (market size and types of products).

13. Teaching and learning methods:

A. Direct student-instructor contact:

. - Number of hours
No. Teaching methods Description Full-time study Part-time study
1. Active lectures with To discuss theoretical 10 0
multimedia background
2. Group work Multimedia 4 0
presentations of SPs
2. Solutions of exercises Work in class over the 1 0
and tasks numerical examples
Total AS: 15 AN: 0
B. Self-study:
. - Number of hours
No. Learning methods Description Full-time study Part-time study
1. Presentations Group work, 15 0
preparation of
presentations on SPs
2. Analysis of notes Self-study work, 10 0
preparation for exams
3. Literature studies Self-study and group 10 0
work, preparation for
exam and for case
studies
Total BS: 35 BN: 0

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

Total AN+BN =0
Examination (E) =0
Total AN+BN+E =0

14. Key words: financial instruments, financial investments, securitisation, management of
assets, risk management

15. Course content:
1. Structured products — definition and drivers of issuance (features, construction, major
types of SPs)
2. Structured products in Poland (types, size of the market)
3. The process of SP issuance by corporations — main strategies, examples of SPs, SPs on
interest rate, derivatives, exchanger rates (zero-coupon bonds, FRNs, FRAs etc.),
4. Strategies of building investment portfolio with the SPs — drivers, risk management,
risk transformation, risk of the investor vs risk of the issuer




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_WO02# Knows and understands on a deeper scale the
methods of creating and using the structured Exam, presentations | Exam —
products, in particular the statistical and questlong,
mathematical methods, methods analysis and terms an
focti ing of fi ial d SPs. with conditions of
e ectweI prgcessmg of financial data on SPs, wit presentations’
the application of contemporary IT tools and evaluation
reporting solutions
Skills
FiR2_U01# Is able to use the obtained and deeper knowledge case study solution | Exam —
for critical analysis and synthesis of the SPs market questions,
and the related financial and legal processes, as terms_ :_;md
L conditions of
well as to select and use SPs in investment N
) o presentations
strategies and in risk management evaluation
FiR2_U04# . . . . Exam, presentations | Exam —
Is able to communicate in English on B2+ level, in questions,
this with terms typical for economics and finance, terms and
within the problems related to financial market and conditions of
financial instruments presentations’
evaluation
Social competences
FiR2_KO04# . Exam, presentations | Exam —
Is ready to predict the broad consequences of questions,
decisions and actions taken within the terms and
implementation of structured products in conditions of
investments and risk management presentations’
evaluation

17. Method for determining the final course grade:

No. Methods for Description Percentage of the final course grade*
awarding credits and
course completion
requirements
1. Presentations Presentations on the 30%
application of structured
products
2. Exam test — single Written test 70%
choice

* |f 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. Culp C.: Structured Finance and Insurance. The ART of Managing Capital and Risk. Wyd. John Wiley &

Sons, Hoboken, 2006.
2. Fabozzi, F.J.: Handbook of Structured Financial Products. Wyd. F.Fabozzi Associates, New Hopes, 1998.

Suggested readings:




1. Mokrogulski M., Sepielak P.: Produkty strukturyzowane w Polsce w latach 2000-2010. Wyd. Komisja
Nadzoru Finansowego, Warszawa, 2010.

And the selected papers published in academic journals

19. Language of instruction: Enghlish

20. Course instructors’ recommendations:




