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Dept : Financial and Banking Science




Subject : Reading in Banking and Finance 1: 1% Semester

Year . First
Weekly H. : (¥) Th
N Contents H
1 | What is Finance 3
Sources of Finance (Internal Resources)
2 | External Sources of Finance 3
3 | Concept of Financial Instruments 3
Features of Financial Instruments
4 | Types of Financial Instruments (Debt & Equity) 3
5 | Debt Features 3
Debt instruments
6 | Equity Instruments 3
7 | Concept of Financial Institutions 3
Types of Financial Institutions
8 | Money (Meaning & Functions) 3
9 | Evolution of the Payments Systems 3
10 | Concept of Banking 3
Why Banks EXxist
11 | Functions of Banks 3
Types of Banks
12 | Concept of Financial Markets 3
Importance of Financial Markets
13 | Functions of Financial Markets 3
Types of Financial Markets
14 | Oral Exam 3
15 | Written exam 3
Theoretical Hours £0

Dept : Financial and Banking Science




Subject  : Reading in Banking and Finance 2 : 2" Semester

Year . First
Weekly H. : (¥) Th
N Contents H
1 | Concept of Financial System 3
The payment system
2 | Functions of financial system 3
3 | The basic elements of a well-functioning financial system | 3
4 | Bank Management the Bank Balance Sheet (Liabilities 3
and Assets)
5 | Liquidity Management 3
6 | Assets Management 3
7 | Capital Adequacy Management 3
8 | Risk management in banks 3
9 | Justification of Bank Regulation 3
10 | Scope of bank regulation 3
11 | Regulation instruments 3
12 | Why do banks need a central bank? 3
13 | Regulation of Financial Markets 3
14 | Oral Exam 3
15 | Written exam 3
Theoretical Hours £o
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Subject

Year

Dept : Financial and Banking Science

: Quantitative techniques
: Third

Weekly H. : (3) Th

N

Contents

1

Introduction to quantitative techniques

Decisions Making Theory

History of quantitative techniques.
Concept of quantitative techniques.
Importance of quantitative techniques.
Phases of quantitative techniques.

Linear Programming (L.P.) model

Decision making Problem
Steps of decision making
Decision making components
Decision making categories:
Decision making under certainty
Decision making under uncertainty
= Maximin or minimax criterion
= Laplace criterion
= Savage (or minimax regret) criterion
» Hurwicz criterion
Decision making under risk
= Expected value criterion
= Decision Trees
Decision making under conflict.




- Definition, assumptions and applications.
- General formulation of the (L.P.) model
- Examples of problems formulation using (L.P.)
model.
- Graphical method
- Standard form
- Simplex method
- Big (M) method.
- Special cases for the L.P. problems.
- Dual model and its solution directly.
- Primal — dual Computations ( optional)
- Sensitivity analysis (optional)
= Changes in the RHS
= Changes in the objective function

Dept : Financial and Banking Science

Subject : Quantitative techniques

Year

: Third

Weekly H.: (2) Th

N

Contents

4

Transportation model.
- Definition, assumptions and applications.
- General formulation of the transportation model
- Starting solution methods
» Least — cost method (LCM).
= Vogel’s Approximation method (VAM).
- Optimal solution by using the stepping stone method.

Assignment model
- Definition, assumptions and applications
- General formulation of the model
- Methods of solution
= Exchange method
= Hungarian method

Network analysis
- Definition and applications
- Construct of a network
- Critical path method (CPM)
- Project Evaluation and Review Technique (PERT)

Forecasting Methods
- Importance & Applications




- Forecasting criterion (MSE and MAD)
- The graphical method
- Forecasting Error
- Time series methods
= Moving Average method
= Single Exponential smoothing Method
Queueing model

- Basic Queueing model
- Characteristics of a Queueing model
- (M/M/): (FCFS/ o /o)

Total Theoretical Hours

45

Dept : Financial and Banking Science

Subject : Financial Econometrics

Year

: Third

Weekly H.: (2) Th

N

Contents

1

Introduction to financial modeling

Predicting financial returns

- Market efficiency
Autoregressive models
Moving average models
ARMA

Model evaluation

Predicting return volatility risk

— ARCH
— GARCH
— EGARCH and other variations
— Recent advances in volatility estimation using high
frequency data-realized volatility
Predicting risk and returns for multiple assets

— Vector models for the mean

— Time varying variance covariance matrices.

— The Dynamic Conditional Correlations (DCC) model
Random walks and co-integration

- Pitfalls- spurious regression

- Co-integration and error correction models.
- Forecasting co-integrated systems

- When and how to use co-integration




6 | Models for high-frequency price dynamics | 4
— High frequency data characteristics
— Models for intraday returns- a point process approach

7 | Evaluating trade execution costs 4

- Optimal trade execution and automated trading
strategies

- Evaluating the performance of execution strategies

Total Theoretical Hours 30
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Dept : Financial and Banking Science
Subject : Banking Database

First Semester

Year

: Second

WeeklyH.: (2) Th+(2) T.

N

Contents

1 | Introduction to system theory

2 | Data

A- Definition

B- Usage

C- Information system

D- Importance of decision making based on data
E- Data accuracy , Data integrity ,Data security

A- Manual system
B- Automated system




- Access windows.

- Table (Creation , Deletion, Update ) .
-Tables and relationships

- Record ( insertion ,deletion , update ).
- Query implementation

- Form creation

- Report generation facilities

| 3 | History of Data Storage and retrieval 4
4 | Data base 8
A- Definition
B- History
C- Database Architecture
D- Database models
E- Data files
D- Information system
5 | Conceptual database design using ( Entity relationship 10
approach).
Theoretical Hours 30
Dept : Financial and Banking Science
Subject : Banking Database
Second Semester
Year : Second
WeeklyH.: (2) Th+(2) T.
N Contents H
1 | Access Database management system (DBMS ) 30




Theoretical Hours

30
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