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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:  
 
ADVANCED TOPICS 

       

 

2.  Course code: 

  Number of ECTS credits: 6 

     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, dr hab. MONIKA KLIMONTOWICZ, part-time teachers                  
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 45  

classes -  

foreign language classes -  

lab classes  -  

seminars  -  

e-learning -  

other -  

Total hours 45  

examination (hours) 3  
 

 

8.  Course timeframe - no. of semesters: 1  

     Course commencement / Year 2 

     Course commencement / Semester 4 

9. Level of tertiary education:  2 

     

 

10. Course status 

⁯   Compulsory for the major … 

⁬   Compulsory for the specialization… 

⁬   Elective X 
 

11. Course prerequisites 

         Compulsory: FIXED INCOME & CREDIT DERIVATIVES 
                                  MEASUREMENT OF CREDIT RISK 
                                  RISK CONTROLLING & ORGANISATION OF CREDIT RISK 
         Recommended: 

 

12. Course objectives: 

Familiarize with advanced methods of managing and measuring credit risk. Particular emphasis is placed 
on practical aspects as well as forecasting and simulations.  
 

13. Teaching and learning methods: 
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A. Direct student-instructor contact: 
 

No. Teaching methods  Description 

Number of hours 

Full-time 

study 

Part-time 

study 

1. Active lecture using 

multimedia techniques.  

Lecture activating students 20  

2. Active exercises using 

multimedia techniques.  

Solving exercises using known theory. 15  

3. Group work work in groups on a given project. 10  

4.     

Total AS: 45 AN: 
 

 

B. Self-study:  
 

No. Learning methods  Description 

Number of hours 

Full-time 

study 

Part-time 

study 

1. Group work on case study  Group work on indicated case studies 35  

2. Preparation of papers with 

presentation  

Preparation and development of presentation. 30  

3. Project preparation  Project preparation using literature and 

lectures 

20  

4. Cause-effect studies using 

literature.  

Independent literature and lecture studies - 

preparation for the exam. 

20  

Total BS: 105 BN: 

 

Total AS+BS = 150     Total AN+BN = ……. 

Examination (E) = 3      Examination (E) =……. 

Total AS+BS+E= 153     Total AN+BN+E = ……. 

 

14. Key words: credit management 

15. Course content: 

 
1. Introduction to MC Simulation in Finance 

2. Introduction to Python 

3. Regulatory Capital Requirements 

4. Credit Risk Fundamentals 

5. Ho-Lee model calibration  

 

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# 

FiR2_W02# 

The student is able to measure and manage 

problems in the area of advanced risk management 

methods, in particular those related to 

mathematical and statistical methods and is able to 

use them in specific cases.  

 

project 

 

student 

working files 

 

                                                                             Skills 

 

FiR2_U01#  

FiR2_U04# 

 

 

FiR2_U05# 

Student is able to use his knowledge to predict risk 

in the field of advanced risk management methods; 

uses English vocabulary in the field of advanced 

risk management methods at B2 + level. 

The student is able to manage the separate work of 

 

project 

 

student 

working files 
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FiR2_U06# project teams, plan, organize and cooperate in 

project teams. 

                                                                          Social competences 

FiR2_K02# 

 

 

The student understands the need to expand his 

knowledge of advanced risk management methods, 

use the knowledge of experts in the event of 

difficulties with independent solution of the 

problem. 

 

project 

 

student 

working files 

 

 
 

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  Project development - individual or group 

work 

70% 

2. Case study analysis  Individual or group work 30% 

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:  
- J. Gregory: Counterparty Credit Risk. Wyd. John Wiley & Sons Ltd, Chichester, West Sussex, 2010. 

 

Suggested readings:  

-   

19. Language of instruction: English 

   20. Course instructors’ recommendations: Ms Office 

 

 


