SYLLABUS

Basic Course on Derivatives being traded in the Fixed Income and Forex
Markets

. INTEREST RATE SWAPS & FORWARD RATEAGREEMENTS

a. Introductionto Swaps & FRAs
b. Basics & Pricing of Rupee Swaps
c. Applications & Risk Management of Swaps & FRAs
d. RiskManagementthrough Swaps & FRAs
e. Regulatory Aspects & Reporting
Il. CURRENCY SWAPS
a. Introduction to Currency Swaps & its variants
b. Basics & Pricing of Currency Swaps
c. Applications & Risk Management of Currency Swaps
d. RiskManagementthrough Currency Swaps
e. Regulatory Aspects & Reporting
lll. CROSS CURRENCY OPTIONS
a. Introduction to Currency Options
b. Basics & Pricing of Currency Options
c. Applications & Risk Management of Currency Options
d. Risk Management through Currency Options
e. Regulatory Aspects & Reporting
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IV. STRUCTURED PRODUCTS

o

Exotic Options

b. Introduction to Interest Rate Options

c. Structured Interest Rate & Currency Swaps

d. Strategic Applications of Derivatives in the Indian Scenario &

e. Case Studies of Structured Products

Nnrh:rmg Markets,

Widening Horizons
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