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COURSE DATA

DATA SUBJECT

Code: 43797

Name: Credit rirsk and securitisation
Cycle: Master's Degree

ECTS Credits: 3

Academic year: 2026-27

STUDY (S)

Degree Center Acad. year Period
2171 - Master's Degree in Actuarial and

. . ; Facultat d'Economia 2 Second quarter
Financial Sciences
SUBJECT-MATTER
Degree Subject-matter Character
2171 - Master's Degree in Actuarial and Finance ELECTIVES

Financial Sciences

COORDINATION

BALLESTER MIQUEL LAURA

SUMMARY

PREVIOUS KNOWLEDGE

RELATIONSHIP TO OTHER SUBJECTS OF THE SAME DEGREE

There are no specified enroliment restrictions with other subjects of the curriculum.

OTHER REQUIREMENTS

COMPETENCES / LEARNING OUTCOMES

2171 - Master's Degree in Actuarial and Financial Sciences
Alcanzar sélidos fundamentos para la toma de decisiones financieras: asignacion de recursos en el tiempo

bajo incertidumbre, estructura y funcionamiento de los mercados financieros, valoracion de activos y
seleccion de carteras.
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Saber realizar una gestioén integral del riesgo y alcanzar los conocimientos suficientes para dar respuesta a
los riesgos actuales y a los que puedan surgir resultado del cambiante entorno econémico, financiero y
social, con vistas a dirigir y gestionar todo tipo de entidades financieras y aseguradoras.

Saber tomar decisiones relacionadas con los riesgos evaluables econémicamente.

Ser capaces de construir modelos adecuados al entorno econdémico empresarial a partir de las
posibilidades que ofrecen las modernas tecnologias de la informacion y de la computacién.

Students should apply acquired knowledge to solve problems in unfamiliar contexts within their field of
study, including multidisciplinary scenarios.

Students should communicate conclusions and underlying knowledge clearly and unambiguously to both
specialized and non-specialized audiences.

Students should demonstrate self-directed learning skills for continued academic growth.

DESCRIPTION OF CONTENTS

\WORKLOAD

PRESENCIAL ACTIVITIES

| Activity Hours |
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Theory 15,00
Classroom practices 15,00
Total hours 30,00

NON PRESENCIAL ACTIVITIES

Activity Hours
Attendance at other activities 0,00
Individual or group project 10,00
Independent study and work 20,00
Preparation of lessons 15,00
Preparation for assessment activities 0,00
Resolution of case studies 0,00

Total hours 45,00

TEACHING METHODOLOGY

EVALUATION
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