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A. Course ldentification

1. Credit hours: 3 hours

2. Course type
Required [ Elective

3. Levellyear at which this course is offered: Level one

4. Pre-requisites for this course (if any):
None

5. Co-requisites for this course (if any):
None

6. Mode of Instruction (mark all that apply)

No Mode of Instruction Contact Hours Percentage
1 | Traditional classroom 45 hours 100%
2 | Blended NA NA
3 | E-learning NA NA
4 | Distance learning NA NA
5 | Other NA NA
7. Actual Learning Hours (based on academic semester)
No Activity Learning Hours
1 Lecture 45
2 Laboratory/Studio NA
3 Seminars NA
4 Others (specify) NA
Total 45

B. Course Objectives and Learning Outcomes

1. Course Description

This course provides an in-depth discussion of topics related to investment and portfolio
management. Objectives of this class include understanding how security markets function,
the trade-off of risk and return, and how to develop investment strategies. This course deals
with identifying majors risks that organizations face, the sources and reasons for these risks,
and strategies to reduce them to insure continuity and profitability.

2. Course Main Objective
This course deals with identifying major risks that organizations face, the sources and reasons for these
risks, and strategies to reduce them to insure continuity and profitability. The students are expected to
bring their own perspectives and experiences to the class. After finishing the course, the student
should:

1. Describe the multiplicity of sources of uncertainty and risk for organizations.

2. Explain how to identify organizational risks.

3. Explain how top management can reduce and manage risk and uncertainty

4. Recognize the risk associated with changes in interest rates and use swaps and immunization

techniques to lower the financial risk.
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3. Course Learning Outcomes

. Aligned
Course Learning Outcomes (CLOs) PL Os*
1 | Knowledge and Understanding
1.1 | Know the main concepts of risk and risk management and areas of [ K1,K2
application;
1.2 | Distinguish between different applications of risk management. K3
2 | Skills :
2.1 | Evaluate risks associated with financial and none-financial assets; S1,S2
2.2 | Develop a risk management strategy for firms and financial institutions; S2
2.3 | Implement risk management and trading strategies using financial derivatives. | S3
3 | Values:
3.1 | Work ethically and participate collaboratively and responsibly in teams; V1, V2
3.2 | Utilize the advanced financial information and other related information to | V3
make judgment and decision;
3.3 | Employ advanced IT technologies for producing written documents and | /3
delivering oral presentations for complex disciplinary ideas and information
effectively.
* Program Learning Outcomes
C. Course Content
No List of Topics I
Hours
1 | Introduction in risk management 3
2 | Internal control and financial risk management 3
3 | Methods of risk management analysis (stage 1+2+3) 3
4 | (Methods of risk management analysis (stage 4+5+6) 3
5 | Establish an investment portfolio to measure its risk ( virtual trading) 3
6 [ Credit risk and measurement 3
7 | Financial derivatives for credit risk 3
8 | Operational risk and Capital risk 3
9 | Risk management and insurance 3
10 | The insurance industry in the Kingdom of Saudi Arabia 3
11 | Risk management in Islamic banks 3
Total 45

A

Course Specifications - Postgraduate Degree




D. Teaching and Assessment

1. Alignment of Course

Assessment Methods

Learning Outcomes with Teaching Strategies and

Code Course Learning Outcomes Teaching Strategies | Assessment Methods

1.0 | Knowledge and Understanding

R e L + Assignment

= - — = Open discussion = Exams

12 Dlst_lngmsh between different applications | _ Case studies
of risk management.

2.0 | Skills

21 Evaluate ri;‘.ks as_sociated with financial
Develop . rslc management stategy for | & LeCWre  Assignments

2.2 firms and financial institutions; = Open dISC.USSIOn " Exams

23 Implement risk management and trading = Case studies

' strategies using financial derivatives.
3.0 [ Values
31 Work ethically and participate
' collaboratively and responsibly in teams; Class
Utilize the advanced financial information | . . -

3.2 |and other related information to make | g;(s)ggt%siggssmn participation
judgment and decision; = Blackboard = Written reports
Employ advanced IT technologies for o = Individual and/or
producing  written  documents  and activities group work

3.3 | delivering oral presentations for complex =  Presentation
disciplinary  ideas and information
effectively.

2. Assessment Tasks for Students
Percentage of Total
# Assessment task* Week Due Assessment Score
1 Research Reports During the | 10%
semester
’ Case Studies During the | 20%
semester
3 | Midterm Exam Week 8 20%
4 | Final Exam Week 15 50%

*Assessment task (i.e., written test, oral test, oral presentation, group project, essay, etc.)

E. Student Academic Counseling and Support

Available 3 hours a week for supporting student

Arrangements for availability of faculty and teaching staff for individual student
consultations and academic advice:
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F. Learning Resources and Facilities

1. Learning Resources

Required Textbooks

PHILIPPE JORION (2008), FINANCIAL RISK MANAGER
HANDBOOK, FIFTH EDITION, GARP, -WILEY FINANCE
PETER CHRISTOFFERSEN (2003), ELEMENTS OF FINANCIAL
RISK MANAGEMENT, ACADEMIC -

PRESS

Essential Reference
Materials

Wall Street Journal
Journal of Finance

Electronic Materials

Saudi Digital Library
Yahoo finance
Investopedia

Other Learning
Materials

Bloomberg Lab

2. Educational and research Facilities and Equipment Required

etc.)

Technology Resources
(AV, data show, Smart Board, software,

Iltem Resources
Accommodation Classrooms
(Classrooms, laboratories, demonstration | labs
rooms/labs, etc.)
Data show

Smart board
Investopedia Website

attach a list)

Other Resources
(Specify, e.g. if specific laboratory
equipment is required, list requirements or

None

G. Course Quality Evaluation

Evaluation
Areas/lIssues

Evaluators Evaluation Methods

and Learning Outcomes

Course Objectives, Content

Course Review

Curriculum Committee Course Report

Effectiveness of teaching

Classroom Observation
(QMS Annex O and P)
Course Evaluation Survey
(QMS Annex B)

Faculty
Students

and Support

Achievement of course Moderation

. Course Faculty (QMS Annex G and Annex
learning outcomes H)
Assessment Course faculty Verification
Learning Resources and Students Course Evaluation Survey
Facilities Faculty Course Report
Student Academic Counseling Students Course Evaluation Survey

Course Quality Management

Program Coordinator Course Report Review

@ Course Specifications - Postgraduate Degree




Evaluation Areas/Issues (e.g., Effectiveness of teaching and assessment, Extent of achievement of course learning
outcomes, Quality of learning resources, etc.)

Evaluators (Students, Faculty, Program Leaders, Peer Reviewer, Others (specify)

Assessment Methods (Direct, Indirect)

H. Specification Approval Data

Council / Committee Department Council
Reference No. 9" meeting, First semester: 1441/1442
Date 5/11/2020--------- 19/3/1442 Hijri
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