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Disclaimer and Copyright notices The material provided in this document by the author and LIMKOKWING UNIVERSITY OF CREATIVE TECHNOLOGY is issued in confidence and must not be produced in whole or in part for any reason to any third party by any means, electronic or mechanical, including photocopying, recording, or any information storage and retrieval system, without the prior written consent of the author and Limkokwing University of Creative Technology. Although every effort is made to cite and or make reference to original copyright holders, the author and Limkokwing University of Creative Technology shall not be liable for any loss, expenses, damage or claim arising out of statements and or issues and expressly disclaims all responsibility for the material in this document and all liability to any person in relation to any action that person may take or fail to take in reliance, whether in whole or in part, on this document. © 2009 LIMKOKWING UNIVERSITY OF CREATIVE TECHNOLOGY Innovasi 1-1, Jalan Teknokrat 1/1, 63000 Cyberjaya, Selangor Darul Ehsan, Malaysia.
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Message from Head Welcome Dear Student! Thank you for your interest in Limkokwing University of Creative Technology and for your visit on our site. Let us wish you a most stimulating "discovery tour". Limkokwing University of Creative Technology is Malaysia’s leading, fastest growing international business school. Our programs will not only prepare you to manage in the broadest sense, but will also help you learn from cultural differences, through group work with fellow students from a growing number of countries (over 100 to date!). We call this "Action Learning"! Our curriculum is constantly reviewed by our Faculty and Advisory Council, which integrate the most practical, up-to-date material. You can be sure that all you will be learning at Limkokwing University of Creative Technology can be put to use immediately and effectively in the widest possible range of business environments. Another vital aspect of our programs is the networking and confrontation of experiences that happen between students. Our alumni (former students) keep telling us how much they benefited, personally and professionally, from this interaction with their classmates; and how they consider it to have been as important as the knowledge acquired on our programs. Yours truly Head, Centre of Post Graduate Studies LIMKOKWING UNIVERSITY OF CREATIVE TECHNOLOGY January 2009
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About Limkokwing University of Creative Technology Limkokwing University of Creative Technology is a private university in Malaysia.



-



The school is named after its founder, Tan Sri Dato' Dr. Lim Kok Wing. The University was the first private Malaysian institution to receive the University College status, and it was the first University College upgraded to full University status. Limkokwing has fully operational campuses in London, Cyberjaya, Kuching, Gaborone, Jakarta, Kuala Lumpur, and Beijing, and is opening one in New York in 2008. The "Global University" concept Lim Kok Wing has adapted since its inception forms the university's main aim and is an essential part of its mission statement.



-



History It



was



advertising



guru



and



communication



maestro



turned



educationist



extraordinaire Professor Emeritus Tan Sri Dato’ Dr Lim Kok Wing who established the Limkokwing Institute of Creative Technology in June 1992. The first campus comprising a few bungalows converted into classrooms, studios and laboratories at Jalan Tun Razak, right in the heart of Kuala Lumpur's golden triangle, was painted in vibrant colours using the main elements of design — square, circle and triangle — to form the core patterns. The first pioneering batch of students’ total 200 who signed up for diploma courses in two faculties — art & design and communication — pursuing graphic design, interior design, fashion and textile design, advertising and public relations. Within a five-year span, it became a well-known brand. Student intakes rose steadily year by year and the then college made plans to expand in 1996. It shifted to a larger complex in Mayang, Petaling Jaya, after spending RM30 million for renovation, equipment installations, new facilities and amenities.
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In February 2003, the college was upgraded by the Ministry of Education to the university college status. The college became the first private university college in the country bestowing its own degrees. The university college began to export its services abroad since 1997. Over the years, it has attracted thousands of students from all over the world pursuing international degrees and diplomas in Malaysia. -



Limkokwing Cyberjaya In October 2004, in order to accommodate more students, the university college shifted to its RM100 million state-of-the-art mother campus in Cyberjaya. It is now home to more than 8,000 students from over 100 countries. It is also a happening place for lifestyle and cultural activities, as well as major events like exhibitions and seminars. In May 2007, the university college became the first private university college in Malaysia to be upgraded to a full fledge university.



-



Limkokwing London In October 2007, a milestone was created when Limkokwing opens its campus in London, United Kingdom. The campus was officialy launched by the Prime Minister of Malaysia Datuk Seri Abdullah Ahmad Badawi, together with the Centre for Malay Studies and Think Malaysia contact centre. The courses at Limkokwing London are accredited by the Accreditation Service for International Colleges in April 2008. This is to assure international students, parents and education representatives that the programmes delivered, as well as the premises of the institution, conform to the standards and quality required by British law.
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-



Limkokwing Botswana In March 2007, Limkokwing opened another new campus at Fairgrounds Mall, Gaborone, Botswana, officiated by the Former President of Botswana, Festus G Mogae at 14 May 2007. The second campus — Block 6 opened its door to accommodate all programmes under one roof in July 2007 and the third campus — Block 7 started its operation in July 2008. Since then, Gaborone is home to three Limkokwing campuses offering globally recognised programmes to Botswana students as well as those in neighbouring countries, including South Africa and Kenya.



-



Limkokwing Cambodia In April 2008, the university opened up another campus at Phnom Penh, Cambodia. Courses offered include free pre-university Intensive Immersion English classes, a Foundation program, and several options for both Bachelor's and Master's degrees. The instructors are international, many of whom are employed at the Limkokwing Cyberjaya campus. The campus consists of two purpose-built buildings and contains classrooms, offices, a multimedia library, lecture halls, etc.



-



Limkokwing Bali Anticipated opening date for the new Bali campus is December 2008. This is a smaller non-residential campus whick will focus on short-term courses and English language immersion
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About Advisory Panel Advisory panel across the Post Graduate Centre is as follow: No



1



2



3



4 5 6 7 8



Name



Position



Qualification



Associate Prof.Dr.Yeoh



Vice President-International Development



DBA Holder



Prof.Dato' Wy Chin



Vice President/Head of School



Dr.Omid N.Mazandarani



Head, Post Graduate Center



Dr.Daniela Leva



Joint Head, Post Graduate Center



Dr.Ariff



Director-AAU



Dr.Abdulrahman



Manager-Faculty of IT



Dr.Baharuddin



Head-Mass Communication School



Max Schleser



Academic advisor-PGC
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PhD , MBA Holder



PhD in Design PhD Holder DBA Holder PhD Holder Pursuing PhD
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Post Graduate Centre The Staff in charge of Post Graduate Centre is as follow:



Head of Post Graduate Centre



Dr.Omid Nasrollah Mazandarani



Joint Head of Post Graduate Center



Dr.Leva Daniela



Academic Advisor



Mr.Max



Academic Coordinator



Mr.Rozhan



Admin Coordinator



Mr.Haroon



Academic Advisor



Ms.Hafifa
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1 MBA (FINANCE AND BANKING) PROGRAM OUTLINE 1.1



Learning Modules



The Master in Business Administration (MBA) in Finance and Banking degree program prepares individuals for careers in management. It is conducted and offered by the University. More specifically, its aim is to provide an opportunity for men and women to develop knowledge, abilities, attitudes, and understanding that will constitute a foundation for growth into competent business management professionals, qualifying graduates to seek employment in major industries in the areas of Finance and Banking. The program shall consist of the following modules offered during a three (3)-semester schedule over an eighteen (18) months period: Code



Subject



MCO 101



Management



MCO 102 MCO 103 MCO 104



1



MCO 201



Accounting for Managers Marketing Management Quantitative Methods for Business Financial Management



MEC202 MCO 203 MCO203 MCF204 MDO205



Econometrics Managerial Economics Managerial Economics Bank Management Derivatives



2



MCF301



Modern Security Analysis Portfolio Management Fund Management and Treasury Operations Strategic Management Project Paper



MLF302 MCF303 MCO304 MPP305
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Semester



3
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1.2



Learning Method



Capitalizing the basic experiential learning model that involves four inter-related steps of (a) gaining conceptual knowledge and theories, (b) activity in a behavioral simulation, (c) analysis of activity, and (d) connecting the theory and activity with prior on-the-job or life situations; the course involves a variety of instructional techniques such as case analyses, classroom presentations, and experiential exercises (individual as well as group). Interactive lectures will be used sparingly to enhance the understanding of important concepts introduced in the readings. Students are encouraged not only to ask questions and to raise issues, but also to add your own experience and views to the class. The learning activities involve wide reading of theory and practical cases, exercises, and discussions. Students will be provided with readings together with exercises and questions to give the basis for discussion about the key topics in the course.



1.3 Assessment Method The assessment for the Limkokwing University of Creative Technology MBA program is mixture of assignments, quizzes, case studies, project paper and examinations. Details of each module assessment are provided in the individual module description.
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1.4



Mode of Study



The program is delivered using a modular concept of a three-semester cycle over an eighteen months period. The entire program can be completed in 15 – 18 months with the following credit hours. Details of each module contact and credit hours are provided in the individual module description.



SEMESTER 1 Code Name of Subject MCO101 Management MCO102 Accounting for Managers MCO103 Marketing Management MCO104 Quantitative methods for Business Total Credit SEMESTER 2 Code Name of Subject MCO201 Financial Management MEC202 Econometrics MCO203 Managerial Economics MCF204 Bank Management MDO205 Derivatives Total Credit



SEMESTER 3 Code Name of Subject MCF301 Modern Security Analysis MCF302 Portfolio Management MCF303 Fund Management and Treasury Operations MCO304 Strategic Management MPP305 Project Paper Total Credit
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Credit 3 3 3 3 12



Credit 3 3 3 3 3 15



Credit 3 3 3 3 3 15
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1.5



Entry Requirements



Eligibility for the MBA (Leisure and Tourism) program shall be based on the following: -



Passed a recognised Bachelor Degree program or equivalent; in the relevant nd



field with a minimum 2 class lower -



The university will consider applications with advance standing; and those in possession of either equivalent post graduate credits from any higher education institute; or relevant work experience.



Applications procedures



All students wishing to apply must thoroughly complete an Application for Admissions form, failing which it will be returned.



http://www.limkokwing.edu.my/v6/academic/master_form.pdf



1.6



Validating and Awarding Authority



The MBA program will be conducted, validated and awarded based on the stringent academic standards by LIMKOKWING UNIVERSITY OF CREATIVE TECHNOLOGY, Malaysia.
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1.7 Grading Structure and Graduation Requirements All modules are graded out of 100% with a minimum of 50% to pass a module. The academic performance of a student is based on the grades obtained and the accompanying grade point average as indicated below: Marks



85 – 100



Grade



Grade Point



A



4.00



80-85 75-80



AB+



3.67 3.33



70-75 65-70 60-65



B BC+



3.00 2.67 2.33



55-60 50-55 0 – 50



C C– F



2.00 1.67 0.00
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Classification



Superior Above Average



Average Fail



Status



Pass Pass Pass Pass Pass Pass Pass Pass Fail
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2 MODULE OUTLINE 2.1 MCO 101: MANAGEMENT Course Identification Faculty: Centre of Post Graduate Studies Campus: Cyberjaya Course Name: Management Course Code: MCO 101 Career: Postgraduate Credit Hours: 3 Duration: 1 Month Mode of Delivery: Lecture & Tutorial Pre-Requisites: none Course Coordinator: Contact Detail: Email Address: Course Description The course provides participants with a complete, comprehensive review of management concepts in an understandable form. This course aims to (a) provide students with an understanding of different options that students may use in their future management activities and (b) Demonstrate how leadership, team building, organizational thrust and strategy are analyzed and assembled for competitiveness. Learning Outcomes At the end of the course, students will be able to: -



Explain fundamental concepts and principles of management including the basic roles, skills, and functions of management
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-



Discuss the knowledgeable of historical development, theoretical aspects and practice application of managerial process



-



Examine the environment, technology, human resources, and organizations in order to achieve high performance



-



Discuss the ethical dilemmas faced by managers and the social responsibilities of businesses.



Learning Activities The course involves wide reading of theory and practical cases, exercises, and discussions. Students will be provided with readings together with exercises and questions to give the basis for discussion about the key topics in the Course. Discussion Topics 1. Management, Managers and evolution of Management theory 2. Personality traits and diversity 3. Organization, Globalisation and the resulting environments 4. Decision-making and Planning 5. Structure and Strategy 6. Executing and Controlling 7. Human Resources Management as a function 8. Motivation, Leadership, Groups and Teams 9. Communication, conflicts and politics 10. Operations Management. Entrepreneurship. Innovation
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Assessment Students will be assessed by the followings: Quizzes short tests 20% Assignments 40% Final Examination 40%
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2.2 MCO 102: MANAGERIAL ACCOUNTING Course Identification Faculty: Business Management and Globalisation Campus: Cyberjaya Course Name: Managerial Accounting Course Code: MCO 102 Career: Postgraduate Credit Hours: 3 Duration: 1 Month Mode of Delivery: Lecture & Tutorial Pre-Requisites: none Course Coordinator: Contact Detail: Email Address: Course Description The course provides participants with a complete, comprehensive review of Managerial Accounting concepts in an understandable form. This course aims to (a) provide students with an understanding on the financial accounting principles needed by business managers by showing real financial data, and (b) provide students with an understanding of the organizational role of management accountants and describe accounting systems used by businesses. Learning Outcomes At the end of the course, students will be able to: -



Analyse and interpret managerial accounting reports



-



Analyze and interpret cost behavior.



-



Understand various cost systems



-



Describe and illustrate income analysis under various costing assumptions
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-



Describe the basic elements of the budgeting process, its objectives, and its impact on human behavior.



-



Prepare a differential analysis report for decision-making.



Learning Activities The course involves wide reading of theory and practical cases, exercises, and discussions. Students will be provided with readings together with exercises and questions to give the basis for discussion about the key topics in the Course.



Discussion Topics 1. Introduction to Financial Statements 2. Financial and Fixed Assets 3. Liabilities 4. The Income Statement 5. Stockholders’ Equity 6. The Cash Flow Statement 7. Financial Statement Analysis 8. Cost Accounting Assessment Students will be assessed by the followings: Quizzes short tests 20% Assignments 40% Final Examination 40%
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2.3 MCO 103: MARKETING Course Identification Faculty: Business Management and Globalisation Campus: Cyberjaya Course Name: Marketing Course Code: MCO 103 Career: Postgraduate Credit Hours: 3 Duration: 1 semester Mode of Delivery: Lecture & Tutorial Pre-Requisites: none Course Coordinator: Contact Detail: Email Address: Course Description The course provides participants with a complete, comprehensive review of marketing concepts in an understandable form. This course aims to (a) bring students through the two basic parts in the process of strategic marketing and operational marketing, (b) provide students with an understanding of the theoretical pillars of the subject, such as human needs, environment and human behavior, paying special attention to the purchasing process, and (c) familiarize students with the activity of marketing planning, marketing analysis and new trends in marketing. Learning Outcome At the end of the course, students will be able to: -



Explain concepts, language and main technical tools of marketing
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-



Analyse different cases from real world not to forget the utilitarian nature of the subject



-



Assemble the abilities to be competitive enough in case the students ever work in a marketing department



-



Relate marketing in today’s business and every day’s life



Learning Activities The course involves wide reading of theory and practical cases, exercises, and discussions. Students will be provided with readings together with exercises and questions to give the basis for discussion about the key topics in the Course. Discussion Topics 1. Introduction to Marketing 2. The human needs: The marketing function in the company , The marketing philosophy, The marketing concepts, Marketing as a process 3. The environment: Task environment , Markets, Competitors, Public, Macroenvironment 4. Consumer behavior: The purchasing process, Consumer decision making, Different roles 5. The marketing information system: Marketing in the society of information, The research process, The sources of data 6. Segmentation: Steps , Bases for segmenting a market, Requirements for effective segmentation, Segmentation strategies, Advantages and disadvantages of market segmentation 7. Positioning: Market perceptions, Positioning maps, Positioning and repositioning strategies. 8. Product: Product levels, The product mix, Branding, New product development 9. Pricing Price from a marketing point of view: Company objectives, General pricing approaches, Pricing strategies, Pricing tactics, Steps in setting a price.
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10. Communication: The communication process, Advertising, Direct response advertising, The media 11. Distribution: Distribution, logistics, merchandising and sales networks, Roles and functions in the distribution channel, Main distribution decisions, Retail formats. 12. Marketing planning: Objectives and strategies, Components, Implementation and control. 13. Marketing analysis: Analyzing market attractiveness, Product life cycle, Competitiveness analysis, the marketing process in the New Economy - New trends and how the new entrepreneurs are changing marketing. Assessment Students will be assessed by the followings: Quizzes, short tests & Mini tests 50% Mid Term 10% Final Examination 40%
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2.4 MCO 104: QUANTITATIVE METHODS FOR BUSINESS Course Identification Faculty: Business Management and Globalisation Campus: Cyberjaya Course Name: Quantitative Business Methods Course Code: MCO 104 Career: Postgraduate Credit Hours: 3 Duration: 1 semester Mode of Delivery: Lecture & Tutorial Pre-Requisites: none Course Coordinator: Dr. Omid/Mr.Chee Contact Detail: Email Address: Course Description The course provides participants with a complete, comprehensive review of Quantitative Business Methods concepts in an understandable form. This course aims to (a) provide students with an understanding of the formulation, analysis and implementation of quantitative models to support effective decision-making in business and industry, and (b) demonstrate to students the application of quantitative methods with the use of computers. Learning Outcomes At the end of the course, students will be able to: -



Examine different tools to solve a variety of problems



-



Formulate financial investment strategies



-



Apply the design of compensation plans for sales personnel, and the solution of operational problems such us capacity expansion



-



Review facility location, product scheduling & inventory control
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Learning Activities The course involves wide reading of theory and practical cases, exercises, and discussions. Students will be provided with readings together with exercises and questions to give the basis for discussion about the key topics in the Course. Discussion Topics 1. Introduction to basic statistics. 2. Regression and correlation analysis. 3. Time series and Forecasting. 4. Probability and Decision Analysis. 5. Probability distribution: Normal, Binomial, Poisson. Sampling and Test of Hypotheses. 6. Time value of money: depreciation, anualities 7. Linear Programming: (a) Graphical and Simplex Method and case of Transportation Problem. 8. Project Management. Assessment Students will be assessed by the followings: Midterm test 20% Assignments 20% Research Projects 40% Final Examination 20%
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2.5 MCO 201: FINANCIAL MANAGEMENT Course Identification Faculty: Business Management and Globalisation Campus: Cyberjaya Course Name: Financial Management Course Code: MCO 201 Career: Postgraduate Credit Hours: 3 Duration : 1 semester Mode of Delivery: Lecture & Tutorial Pre-Requisites: Course Coordinator: Contact Detail: Email Address: Course Description The course provides participants with a complete, comprehensive review of Financial Management concepts and techniques in an understandable form. This course aims to (a) discuss major issues facing a financial manager, (b) focus on main topics range from financial analysis to evaluating investments and understanding the use of financial products, and (c) discuss practical issues and day-to-day management. Learning Outcomes At the end of the course, students will be able to: -



Identify financial management and products



-



Apply techniques for financial analysis



-



Evaluate the risks associated with the returns



-



Discuss financial management issues
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-



Explain basic financial glossary



Learning Activities The course involves wide reading of theory and practical cases, exercises, and discussions. Students will be provided with readings together with exercises and questions to give the basis for discussion about the key topics in the Course Discussion Topics



1. Introduction to Financial management and Career opportunities in financial management 2. Understanding and interpreting financial statements 3. Understanding cost, behavior and computations. 4. Budgeting and forecasting inclusive time value for money 5. Capital, Capital Structure and investment 6. Transfer Pricing, ethic and financial leverage 7. Cost associated to inventory 8. Skill and Ethics in finance, differing focuses according to corporate culture 9. Sales financing and Import financing Assessment Students will be assessed by the following: Assignments 50% Mid term test 10% Final Examination 40%
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2.6 MEC 202: ECONOMETRICS Course Identification Faculty: Business Management and Globalisation Campus: Cyberjaya Course Name: Econometrics Course Code: MEC202 Career: Postgraduate Credit Hours: 3 Duration: 2 semester Mode of Delivery: Lecture & Tutorial Pre-Requisites: Course Coordinator: Contact Detail: Email Address: Course Description Econometrics lies at the intersection of statistics, economics, and computer science. Essentially, it uses computers to apply statistics to study economics. The primary goal of this course is to introduce you to econometrics and thereby help you become an intelligent consumer of statistics and its application to economics. Throughout the course, there will be a strong effort to keep a good balance between statistics, computing, and economics - but the first part of the course will be weighted more towards statistics, and the second towards economics. The first part of the course reviews basic statistics, then works out the theory of the most widely used econometric technique, known as multiple regression analysis. The second part of the course turns to applications, with four weeks devoted to applying econometrics to four different substantive economic questions.
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Learning Outcomes At the end of the course, students will be able to: 1-



To be able to implement cross-section methods as needed for Ph.D. thesis.



2-



To be able to perform estimation and testing in non-linear cross-section regression models



3-



To be sufficiently comfortable with asymptotic theory for nonlinear models to be able to read econometrics articles in journals such as Econometric and Journal of Econometrics,



Learning Activities The course involves wide reading of theory and practical cases, exercises, and discussions. Students will be provided with readings together with exercises and questions to give the basis for discussion about the key topics in the Course Discussion Topics •



Uses of Econometrics



•



Regression Models



•



Geometry of Linear Regression



•



Introduction: Review of Asymptotic Theory



•



Statistical Properties of OLS; Estimating and Interpreting



•



Hypothesis Testing



•



Confidence Intervals



•



Nonlinear Regression



•



Generalized Least Squares



•



Instrumental Variables Estimation



•



Generalized Method of Moments



•



Method of Maximum Likelihood



•



Multicollinearity: Theory, Testing and Estimating
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Assessment Students will be assessed by the following: Assignments 50% Mid term test 10% Final Examination 40%
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2.7 MCO 203: MANAGERIAL ECONOMICS Course Identification Faculty: Business Management and Globalisation Campus: Cyberjaya Course Name: Managerial Economics Course Code: MCO 203 Career: Postgraduate Credit Hours: 3 Duration: 2 semester Mode of Delivery: Lecture & Tutorial Pre-Requisites: Course Coordinator: Contact Detail: Email Address: Course Description The course provides participants with a complete, comprehensive review of Managerial Economics’ concepts and techniques in an understandable form. This course aims to (a) Discuss issues and challenges in managerial economics, and (b) Understand the application of economic methods in the managerial decision-making process that is a fundamental part of any business or management course. Learning Outcomes At the end of the course, students will be able to: -



Discuss all the main aspects of managerial economics



-



Explain the theory of the firm



-



Analyse demand, supplies and estimation



-



Perform production and cost estimation



-



Define market structure and pricing
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-



Perform investment analysis



Learning Activities The course involves wide reading of theory and practical cases, exercises, and discussions. Students will be provided with readings together with exercises and questions to give the basis for discussion about the key topics in the Course.



Discussion Topics 1. Nature, scope and methods of managerial economics and theory of the firm 2. Demand theory and elasticity, Analysis and Estimation 3. Production and Cost Analysis 4. Market structure and pricing 5. Game theory 6. Pricing strategy 7. Investment analysis 8. Government and managerial policy. Assessment Students will be assessed by the following: Assignments 50% Mid term test 10% Final Examination 40%
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2.8 MCF 204: BANK MANAGEMENT Course Identification



Faculty: Business Management and Globalisation Campus: Cyberjaya Course Name: Bank Management Course Code: MCF 204 Career: Postgraduate Credit Hours: 2 Duration: 2 semesters Mode of Delivery: Lecture & Tutorial Pre-Requisites: Course Coordinator: Contact Detail: Email Address: Course Description The course provides participants with a comprehensive analysis of the concepts, techniques and latest trends in bank management as well as systems in support of bank operation. This course aims to (a) analyse the key issues and considerations in banking today, (b) discuss how banks fit into the international financial system, (c) examine the range of activities, structure and method of operation in international banks, (d) compare & contrast domestic and international lending, as well as on the globalization of the capital markets. Learning Outcomes At the end of the course, students will be able to: -



Identify the essentials of bank formation and operations
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-



Discuss & explain assets, funds, capitals, liabilities, credits and liquidity for the bank



-



Evaluate the performance of the bank.



Learning Activities The course involves wide reading of theory and practical cases, exercises, and discussions. Students will be provided with readings together with exercises and questions to give the basis for discussion about the key topics in the course. Discussion Topics



1. Functions and Forms of Banking 2. Evaluating Bank Performance 3. Bank Valuation 4. Asset/Liability Management 5. Techniques of Asset/Liability Management 6. Investment Management 7. Credit Evaluation Process 8. Lending 9. Liquidity Management 10. Capital Management 11. Liabilities Management 12. Off-Balance Sheet Activities Assessment Students will be assessed by the followings: Assignments 20% Case studies Projects 40% Final examination 40%
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2.9 MDO 205: DERIVATIVES Course Identification



Faculty: Business Management and Globalisation Campus: Cyberjaya Course Name: Derivatives Course Code: MDO205 Career: Postgraduate Credit Hours: 2 Duration: 2 semesters Mode of Delivery: Lecture & Tutorial Pre-Requisites: Course Coordinator: Contact Detail: Email Address: Course Description This course will focus on the financial risks that a firm must face in the course of doing business. Most financial risks are managed using derivatives. Thus, a large portion of this course will focus on derivatives. We will emphasize corporate use of derivatives for purposes of hedging as opposed to speculative uses of derivatives. A financial manager must understand how derivatives can be used to the advantage of the firm in order to avoid becoming yet another front page headline about the misuse of derivatives. Learning Outcomes The specific learning outcome for the course is that students will understand: •



How futures and forward contracts are used to manage risk



•



How futures and forwards can be valued using arbitrage-free pricing



•



How options on stocks, stock indices, currencies and futures are used to hedge risk



MBA Finance & Banking Program Guidebook



Page | 33



Limkokwing University of Creative Technology Centre of Post Graduate Studies •



Strategies for trading options



•



How volatility is measured, as well as implied volatility and the volatility smile



•



Interest rate instruments such as bonds, swaps and interest rate futures



•



How interest rates are measured and how their behavior can be modeled



•



How interest rate derivatives are used to hedge risk



•



How interest rate derivatives can be priced



Learning Activities The course involves wide reading of theory and practical cases, exercises, and discussions. Students will be provided with readings together with exercises and questions to give the basis for discussion about the key topics in the course. Discussion Topics



• • • • • • • • • • •



Intro to Derivatives Forward and Futures Prices Interest Rate Derivatives Volatility Basics & Implied Volatility Price Risk Forwards and Futures Option fundamentals: calls, puts, and underlying Option Positions and Strategies Black-Scholes-Merton Model Sensitivities Binomial and Black-Scholes Option Valuation Synthetic Options and the Cost of Insurance Risk Management - full text version



Assessment Students will be assessed by the followings: Assignments 20% Case studies Projects 40% Final examination 40%
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2.10 MCF 301: MODERN SECURITY ANALYSIS Course Identification Faculty: Business Management and Globalisation Campus: Cyberjaya Course Name: Modern Security Analysis Course Code: MCF 301 Career: Postgraduate Credit Hours: 3 Duration: 3 semesters Mode of Delivery: Lecture & Tutorial Pre-Requisites: Course Coordinator: Contact Detail: Email Address:



Course Description The course provides participants with a comprehensive review of analysis and valuation of investments and other securities using the latest available methods and techniques. This course aims to (a) Provide an introduction to the concepts and techniques used for modern securities and investment analysis, (b) evaluate securities from the DCF, technical, and fundamental methods of analysis, (c) Analyze security and investment analysis as a career option, (d) describe and use essential terminologies frequently used in security analysis as well as (e) identify global opportunities in securities trading.



Learning Outcomes At the end of the course, students will be able to: •



Discuss the concepts and techniques used for modern security analysis.



•



Evaluate securities from the DCF, technical, and fundamental methods of analysis.
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•



Analyze security analyst as a career option.



•



Describe and use basic glossary used in security analysis.



•



Identify opportunities in the securities trading.



Learning Activities The course involves wide reading of theory and practical cases, exercises, and discussions. Students will be provided with readings together with exercises and questions to give the basis for discussion about the key topics in the Course. Discussion Topics 1. The role of and scope of securities and other investments 2. The valuation of securities and investments: the latest techniques 3. Securities and Portfolio selection 4. Portfolio selection and factors that affect level of risk acceptance 5. Dow Theory and market psychology 6. Strategies based on economic conditions and economic indicators that affect security analysis 7. The economic calendar: How to use it 8. Leading, lagging, and neutral indicators 9. Economic conditions and strategic decisions (such as on inflation and investment analysis) 10. Stock market valuation criteria and the use of price earning ratios, Importance of the earnings history money markets and treasury bills 11. Mutual Funds analysis 12. Technical analysis of investment and securities 13. Limits of security analysis / professional opportunities



MBA Finance & Banking Program Guidebook



Page | 36



Limkokwing University of Creative Technology Centre of Post Graduate Studies



Assessment Students will be assessed by the followings: Assignments 40% Mid Term exams 20% Final examination 40%
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2.11 MCF 302: PORTFOLIO MANAGEMENT Course Identification Faculty: Business Management and Globalisation Campus: Cyberjaya Course Name: Portfolio Management Course Code: MCF 302 Career: Postgraduate Credit Hours: 3 Duration: 3 semesters Mode of Delivery: Lecture & Tutorial Pre-Requisites: MCF302 Portfolio Management Course Coordinator: Contact Detail: Email Address: Course Description The course provides participants with a comprehensive review of the concepts, techniques and latest thought provoking analysis of portfolio globally. This course aims to (a) Discuss various aspects of state-of-the-art financial theory and managerial praxis, (b) deliberate on investment decision-making and portfolio management, (c) provide overview in five broad categories including: Portfolio and Financial Theories; empirical Evidence in the Equity and Equity Options Markets; Introduction to Fixed-Income and Credit Sensitive Instruments; Market Efficiency and “Active” Investment Management; Behavioral Finance.



Learning Outcomes At the end of the course, students will be able to: -



Construct investment decision



-



Carry out portfolio management



-



Elaborate & define financial markets
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-



Perform rigorous analytical thinking



-



Compute precise mathematical solution



-



Use analytical tools solve problems



-



Apply quantitative skills to make decision



Learning Activities The course involves wide reading of theory and practical cases, exercises, and discussion. Students will be provided with readings together with exercises and questions to give the basis for discussion about the key topics in the Course. Discussion Topics



1. Introduction to Portfolio Management 2. Portfolio Theory and Risk Management 3. Capital Asset Pricing Model and Index Model 4. Arbitrage Pricing Theory, Multifactor Models and Behavioural Finance 5. Bonds and the Term Structure of Interest Rates 6. Security Analysis 7. Options 8. Futures, Swaps and Other Derivatives 9. Active Portfolio Management 10. Final Examination Review and Special Topic
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Assessment Students will be assessed by the followings: Assignments 20% Research Project 20% Midterm Examination 20% Final Examination 40%
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2.12 MCF 303: FUNDS AND TREASURY OPERATIONS Course Identification Faculty: Business Management and Globalization Campus: Cyberjaya Course Name: Funds and Treasury Operations Course Code: MCF 303 Career: Postgraduate Credit Hours: 3 Duration: 3 semester Mode of Delivery: Lecture & Tutorial Pre-Requisites: MCO201 Financial Management Course Coordinator: Contact Detail: Email Address: Course Description The course provides participants with a comprehensive review of the concepts, techniques and analysis of treasury operations, asset and fund management as well as management of information systems in support of Treasury operation. This course aims to (a) (a) Consider the function of treasury management, (b) build the analysis developed in other finance courses, (c), evaluate the costs and risks of a portfolio, (d) Plan & solve the adequate risk distributions for the company.



Learning Outcomes At the end of the course, students will be able to: -



Solve problems using the techniques used in creating and diversifying a portfolio



-



Examine different pricing model



-



Evaluate cost and risk of portfolio



-



Determine risk distribution for a company.



MBA Finance & Banking Program Guidebook



Page | 41



Limkokwing University of Creative Technology Centre of Post Graduate Studies



Learning Activities The course involves wide reading of theory and practical cases, exercises, and discussions. Students will be provided with readings together with exercises and questions to give the basis for discussion about the key topics in the Course.



Discussion Topics 1. Risk and return. Measures 2. Portfolio Return 3. Portfolio Risk 4. Markowitz Model and diversification 5. Finding the optimal portfolio 6. Black Model 7. Tobin Model 8. Sharpe Model 9. Capital Asset Pricing Model 10. Arbitrage Pricing Model 11. Portfolio Performance



Assessment Students will be assessed by the followings: Assignments 20% Case studies Projects 40% Final examination 40%
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3 NOTES ON ACADEMIC PROJECT PAPERS Due to the varying programs and differing type of academic papers produced within LUCT, students must refer to the MASTERS Degree program academic paper guidebook for full requirements and restrictions.



4 NOTES ON ACADEMIC PRESENTATIONS Students may require giving a 15-20 minutes presentation on their research effort. The main focus of your presentation should be on your research area and the desired research outcome.



5 NOTES ON PLAGIARISM The creation of knowledge and wider understanding in all academic disciplines depends on building from existing sources of knowledge. The University upholds the principle of academic integrity, whereby appropriate acknowledgement is given to the contributions of others in any work, through appropriate internal citations and references. Students should be aware that good referencing is integral to the study of any subject and part of good academic practice. The University understands plagiarism to be the inclusion of another person’s writings or ideas or works, in any formally presented work (including essays, theses, projects, laboratory reports, examinations, oral, poster or slide presentations) which form part of the assessment requirements for a module or programme of study, without due acknowledgement either wholly or in part of the original source of the material through appropriate citation. Plagiarism is a form of academic dishonesty, where ideas are presented falsely, either implicitly or explicitly, as being the original thought of the author’s. The presentation of work, which contains the ideas, or work of others without appropriate attribution and citation, (other than information that can be generally accepted to be common knowledge1) is an act of plagiarism. It can include the following:
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a. Presenting work authored by a third party, including other students, friends, family, or work purchased through internet services; b. Presenting work copied extensively with only minor textual changes from the internet, books, journals or any other source; c. Improper paraphrasing, where a passage or idea is summarized without due acknowledgement of the original source; d. Failing to include citation of all original sources; e. Representing collaborative work as one’s own; Plagiarism is a serious academic offence. While plagiarism may be easy to commit unintentionally, it is defined by the act not the intention. All students are responsible for being familiar with the University’s policy statement on plagiarism and are encouraged, if in doubt, to seek guidance from an academic member of staff. The University advocates a developmental approach to plagiarism and encourages students to adopt good academic practice by maintaining academic integrity in the presentation of all academic work. Common knowledge refers to information, which is generally known and does not require to be formally cited in a written piece of work. Each subject area will have its own set of common knowledge.



6 UNIVERSITY PLAGIARISM POLICY 1. Plagiarism is a serious academic issue and the University will examine all alleged instances of plagiarism thoroughly and apply such penalties as it considers appropriate where plagiarism is confirmed to have taken place; 2. Alleged cases of plagiarism should be examined carefully to establish the facts and relative context of the alleged offence taking into account the nature and extent of plagiarism as well as the experience and seniority of the student; 3. The University statement on plagiarism and associated procedures will be published, available widely and accessible to all staff and students;
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4. Prior to the submission of assessments, students will be briefed on plagiarism by academic staff and will be provided with information about the accepted citation methods for all assessed work in their subject area; 5. All assignments will have a plagiarism declaration which indicates that the work presented is that of the students’; 6. Each Head of School will ensure that appropriate advisory arrangements are in place to promote academic integrity in the subject area and to provide guidance on instances of plagiarism. This responsibility may be vested in a nominated individual; 7. Each School will periodically evaluate its arrangements for dealing with plagiarism to ensure that where any recurrent patterns of plagiarism emerge, either in the case of individual students, or groups of students, its overall approach is appropriate and capable of ensuring that any further recurrences are addressed; 8. Suspected instances of plagiarism should be assessed within the School and a determination made as to whether the matter may be resolved at a local level or whether a referral to the Registrar under the University’s disciplinary procedures is required; 9. The University reserves the right to use electronic and other detection mechanisms to identify instances of potential plagiarism and any work submitted for assessment may be subject to electronic or other detection procedures; 10. Records will be retained of all instances of plagiarism and will be held on a student’s record on the University Student Information System.



7 PLAGIARISM PROCEDURES 1. Where an examiner detects a suspected instance of plagiarism in a student’s assignment or examination, taking account of the specific context and nature of the case, any of the following courses of action may be followed: a. Discussion directly with the student to provide advice about correct citation and how to avoid plagiarism in the future. The student may be required to resubmit the work without any further penalty;
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b. Referral of the alleged instance for review according to the School’s plagiarism advisory arrangements. The student may receive a verbal or written warning, will receive advice about correct citation and may be required to resubmit the work with or without an academic penalty; c. Referral of the alleged instance to the University Registrar for resolution via the University’s disciplinary procedures. In some contexts, a first instance may require referral directly to the Registrar. 2. Where an alleged case is referred to the School or the University, a short report outlining the grounds of suspicion, a copy of the piece of work and any supporting evidence should be provided; 3. In all cases of referral the student should be informed by the School or the Registrar’s Office, as appropriate, that their assignment or examination script is under scrutiny as an alleged instance of plagiarism; 4. Where a case of plagiarism referred to the School has been proven, the outcome of the case should be recorded on the student’s record by the School; 5. Where a student has been referred previously to the School and found to be in breach of the terms of the University’s plagiarism statement, the School will make a judgment as to whether a recurrence can be handled at a local level or whether it merits being handled as a disciplinary matter by the Registrar; 6. Instances of plagiarism referred to the Registrar for resolution under the University’s disciplinary procedures, if established, will be subject to the following penalties which may be applied in whole or in part: a. Re-submission, where the maximum grade awardable is or equivalent; b. Exclusion from the module; c. Exclusion from the programme;
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7. Where a case of plagiarism referred to the Registrar has been proven, the outcome of the case will be detailed on the student’s record by the Registrar’s Office. End of Document. January 2009
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