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Peter Skerritt & Associates

Derivatives & Financial Risk Specialists

ACI DIPLOMA
WORKSHOP AGREEMENT

Beirut, 25 February — 1 March 2013

“Risk comes from not knowing what you are doing”

- Warren Buffett



Workshop Outline

In line with the Diploma syllabus prescribed by the ACI Education Committee, the
workshop will cover the following subject areas:

Foreign exchange
Money markets
Fixed income
Derivatives
Market analysis
Risk management

The workshop will comprise a series of short theoretical presentations, followed by
practical exercises for the delegates to complete.

Furthermore, the trainer will:
1. provide and assess relevant pre-course work, to be sent electronically to the
delegates.
2. provide comprehensive and up-to-date learning materials, assessment tests, and
mock examinations to the delegates.
3. provide post-workshop assistance via e-mail to the workshop delegates,
regarding queries concerning the syllabus or learning materials.

Programme

The workshop will run from 09.00 to 18.00 daily .

Facilitator

Peter Skerritt

Peter has spent over twenty years in the financial markets as a derivatives trader, financial
engineer, author, and trainer, with experience in Europe, The United States, The Middle
East, and Africa.

He is an approved trainer for the examinations of the ACI, and has previously served on
the International ACI Exam Appeals Committee. He has led workshops for ACI
qualifications in many countries, and candidates receive a majority of Distinction and
Merit passes.



Day 1

09h00

18h00

Day 2

09h00

18h00

Day 3

09h00

18h00

Workshop Programme

Welcome and introduction

Non-vanilla FX forwards

Coffee

Matched and mismatched principal FX swaps
Lunch

FX forward swaps

Tea

Advanced repo calculations

Close

Securities lending

Bonds

Coffee

Bond pricing

Lunch

Yield curve analysis

Tea

Duration, PVBP, and convexity
Close

Pricing and hedging FRAs with STIRs
Coffee

Creating synthetic FRAs from FX swaps
Lunch

The futures basis

Spread strategies

Tea

Bond futures and forwards

Close



Day 4

09h00 Pricing and hedging interest rate swaps
Coffee
Overnight-indexed swaps
Currency swaps
Lunch
Option pricing
Tea
The Greeks
18h00 Close

Day 5

09h00 Volatility analysis
Coffee
Option strategies
Lunch
Risk management
Tea
Market value-at-risk
18h00 Close
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