
Study Plan

School: School of Social Sciences
Degree: *** TRANSLATE ME: Pós-Graduação ***
Course: Accounting and Finances (cód. 340)

1st Year - 1st Semester
Component code Name Scientific Area Field ECTS Duration Hours
GES09142 Advanced Financial Accounting I Management 6 Semester 161

GES07491 Modern Management Accounting Management 6 Semester 161

GES07464 Corporate Finance Management 6 Semester 161

GES07468 Financial Markets and Interest Rates Management 6 Semester 161

Group of Options
Component code Name Scientific Area Field ECTS Duration Hours

ECN07478
Banking and Insurance Economy 6 Semester 160

GES07477 Real Options Management 6 Semester 160

ECN07093
International Investments Economy 7.5 Semester 193

GES07467 International Finance Management 6 Semester 161

ECN07476
Financial Modeling Economy 7.5 Semester 195

GES07475 Risk Management Management 6 Semester 160

ECN07496
Financial Markets and Interest Rates Economy 6 Semester 161

GES09143 Business Taxation I Management 6 Semester 161

GES07509 Financial and Sustainability Report Management 6 Semester 160

GES07487 International Accounting Management 6 Semester 160

ECN07488
Business Law Juridical Sciences 6 Semester 160

GES07469 Advanced Auditing Management 6 Semester 160

GES09147 Information and Communication Systems and Tech-
nologies in Accounting

Management 6 Semester 160

1st Year - 2nd Semester
Component code Name Scientific Area Field ECTS Duration Hours
GES09144 Advanced Financial Accounting I Management 6 Semester 161

GES09145 Business Taxation I Management 6 Semester 161

GES07479M
Futures and Options Management 6 Semester 160

GES07474 Corporate Analysis Management 6 Semester 160
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1st Year - 2nd Semester
Component code Name Scientific Area Field ECTS Duration Hours
Group of Options

Component code Name Scientific Area Field ECTS Duration Hours

ECN07478
Banking and Insurance Economy 6 Semester 160

GES07477 Real Options Management 6 Semester 160

ECN07093
International Investments Economy 7.5 Semester 193

GES07467 International Finance Management 6 Semester 161

ECN07476
Financial Modeling Economy 7.5 Semester 195

GES07475 Risk Management Management 6 Semester 160

ECN07496
Financial Markets and Interest Rates Economy 6 Semester 161

GES09143 Business Taxation I Management 6 Semester 161

GES07509 Financial and Sustainability Report Management 6 Semester 160

GES07487 International Accounting Management 6 Semester 160

ECN07488
Business Law Juridical Sciences 6 Semester 160

GES07469 Advanced Auditing Management 6 Semester 160

GES09147 Information and Communication Systems and Tech-
nologies in Accounting

Management 6 Semester 160

GES10470 *** TRANSLATE ME: Fiscalidade dos Produtos Fi-
nanceiros ***

Management 6 Semester 156

Conditions for obtaining the Degree:
*** TRANSLATE ME: Para aprovação na componente curricular é necessário a aprovação (através de avaliação ou creditação) das seguintes unidades curriculares:{\}newline

{\}newline

1o Semestre:{\}newline

4 UC obrigatórias num total de 24 Ects{\}newline

1 UC optativa num total de 6 Ects{\}newline

{\}newline

2o Semestre:{\}newline

4 UC obrigatórias num total de 24 Ects{\}newline

1 UC optativa num total de 6 Ects ***

Program Contents

Back
Advanced Financial Accounting I (GES09142)
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Back
Modern Management Accounting (GES07491)

Back
Corporate Finance (GES07464)

Back
Financial Markets and Interest Rates (GES07468)
1) Portfolio Theory
a) Portfolio characteristics
b) Diversification
c) Combination curve
d) Efficient portfolios
e) Decision under uncertainty
f) Optimal portfolio choice
g) Factor models

2) Capital Market Equilibrium Models
a) Capital Asset Pricing Model (CAPM)
b) CAPM extensions
c) Arbitrage Pricing Model APT
d) Relationship between CAPM and APT
e) Empirical tests of the equilibrium models
f) Tests of market efficiency

3) Stocks Valuation
a) Gordon-Shapiro Model
b) Multiple growth model
c) Estimation of future earnings and dividends

4) Bonds Valuation
a) Spot and forward interest rates
b) Bond Prices and spot rate
c) The term structure of interest rates
d) The risk structure of interest rates
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Back
Banking and Insurance (ECN07478)
1.Organization and regulation of Financial Institutions and markets
2.Characterization of the insurance industry: life, non-life, distribution channels, business risks, reinsurance, pricing, profit analysis
and wealth creation
3.Overview of financial and non-financial risks: market, credit, liquidity, demographic, operational; The importance of financial
risk management
4.Measuring market risks: VaR, VaR Estimation methods: delta-normal, historic simulation, Monte Carlo methods, Stress Testing
5.Credit risk management: Credit scoring models; Option-based models e KMV model; CreditMetrics
6.ALM and Integrated risk management techniques
7.Hedging longevity risk: internal solutions, reinsurance, capital market solutions
8.Financial innovation and product development
9.Regulation, solvency and capital requirements: capital requirements, solvency ratios, market risks: standard/internal models,
Blsel II, Solvency II
10.Banking and insurance: synergies and complementarities

Back
Real Options (GES07477)
Module 1 - General aspects of investment decisions.

Module 2 - The valuating investments models in deterministic conditions and in risk and uncertainty conditions - Critical
Analysis.

Module 3 - Analogy between the financial option definition and the investment decision. Real options definition and ty-
pes.

Module 4 - The procedure for identifying real options and their quantification.

Module 5 - Real options valuation methodologies.

Back
International Investments (ECN07093)

Back
International Finance (GES07467)

Back
Financial Modeling (ECN07476)

Back
Risk Management (GES07475)
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Back
Financial Markets and Interest Rates (ECN07496)
1. O SISTEMA FINANCEIRO 1.1. A estrutura dos mercados financeiros 1.2. O financiamento da economia 2. O MERCADO
MONETÁRIO E A DETERMINAÇÃO DAS TAXAS DE JURO DE CURTO PRAZO 2.1. O mercado de operações de intervenção
2.2. O mercado monetário interbancário 2.2.1. A determinação da taxa overnight 2.2.2. A determinação das
taxas Euribor 3. O MERCADO DE CAPITAIS 3.1. As taxas de juros das operações bancárias 3.1.1. A determinação
das taxas de juro passivas 3.1.2. A determinação das taxas de juro activas 3.2. O mercado de acções e obrigações
3.2.1. Efeitos da poĺıtica monetária sobre a Bolsa de Valores 3.2.2. Efeitos da poĺıtica monetária sobre o mercado
obrigacionista 4. O MERCADO DE DERIVADOS FINANCEIROS 5. O MERCADO DE CÂMBIOS 5.1. Conceitos de base 5.2.
A determinação da taxa de câmbio 5.3. As paridades da taxa de juros 5.4. Interligação com o mercado monetário 6. A CURVA
DE RENDIMENTOS E A DETERMINAÇÃO DAS TAXAS DE JURO DE LONGO PRAZO 6.1. Teoria das taxas de juro 6.2. A
Curva de Rendimentos 6.3. As teorias explicativas da curva de rendimentos 6.4. A curva de rendimentos como instrumento de
previsão

Back
Business Taxation I (GES09143)

Back
Financial and Sustainability Report (GES07509)
Module 1: Financial Reporting The financial statements and other optional information. Interim Financial Reporting and Segment
Reporting. Module 2: The Electronic Financial Report Basic concepts and brief overview. The Internet as a channel of disclosure
of corporate information: main characteristics, advantages and limitations. Rules to the disclosure of information through the
Internet. Technologies to the disclosure of information through the Internet (XML, XBRL, &hellip;). Recommendations for the
conception and design of web sites with disclosure of information. Case studies. Module 3: The Sustainability Report General
framework. The Accountability. The Global Reporting Initiative (GRI). The SA 8000. Measurement and Communication of the
Sustainability. Sustainability performance indexes. The Dow Jones Sustainability Index. The Domini 400 Social Index. The
FTSE4Good Index. The Report of Sustainability. Case Studies.

Back
International Accounting (GES07487)

Back
Business Law (ECN07488)

Back
Advanced Auditing (GES07469)

Back
Information and Communication Systems and Technologies in Accounting (GES09147)
1. Information systems: basic concepts, characteristics, types/categories, benefits and strategies.
2. The Accounting in the era of Information Systems.
3. The challenges of the Accounting in the era of Information Systems-.
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Back
Advanced Financial Accounting I (GES09144)

Back
Business Taxation I (GES09145)

Back
Futures and Options (GES07479M)

Back
Corporate Analysis (GES07474)
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