Derivatives and Risk Management Course - Toric OUTLINE &—

The Schweser Institute Derivatives and Risk Management Course provides a unique educational opportunity for
individuals who require a complete understanding of risk management issues. Our vertical learning approach begins
with the introductory quantitative methods material that clients need to understand the more complex topics in risk
management. This course breaks down each major topical area (options, futures, swaps, financial modeling) into basic
and advanced treatments.

Mobutk 1 - Quantitative Methods MobutE 6 - Forwards and Futures:
for Derivatives Advanced Topics

A: Time Value of Money A: Pricing Forwards and Futures

B: Descriptive Statistics B: Hedging and Synthetic Portfolios

C: Inferential Statistics C: Introducing Forward Rate Agreements

D: Regression Analysis D: The Continuous-Time Model

E: Risk and Return

F: Estimating Required Returns MODULE 7 - Swaps: The Basics

A: Introduction and Definitions

Mobputk 2 - Risk: The Basics B: Cash Flows of Basic Swaps

A: Introduction and Definitions C: Overview of Advanced Topics

B: Value at Risk D: Institutional Aspects and Reasons for Growth

C: Market Risk

D: O ional Risk 1
perational Ris MobDULE 8 - Swaps: Advanced Topics

. . A: Swap Rates and Valuation
Mobute 3 - Options: The Basics B: Swap Spread and Yield Curve

A: Introduction and Definitions

C:S d Other A
B: Payoff of Put and Call Options waps anc Lther fAssets
C: Overview of Advanced Topics
D: Institutional Aspects of Options

MobuLE 9 - Caps and Floors
A: Introduction and Definitions

. . B: Payoffs and Strategies

MODULI,E 4- QP tions: Advanced Topics C: C(fmputing the Prgice and Risk of a Cap and Floor
A: Option Pricing Models
B: Option Strategies
C: Currency, Credit, and Other Options Mobutk 10 - Risk: Advanced Topics
D: Options Embedded in Other Assets A: Financial Risk

B: Nonfinancial Risk

C: Value at Risk Models: Advanced Applications

MODULI? 5 - Futures and Forwards: Appendix: Monte Carlo Simulation and VAR
The Basics D: Recent Developments and Regulatory Issues
A: Introduction and Definitions

B: Payoffs of Futures and Forwards
C: Mechanics of Futures and Forwards
D: Institutional Aspects
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