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ACI Dealing

Certificate

Dally
Schedule

(December 6 ~ 9, 2010)



Day 1

8.30-9.15 Introductions
Course/exam outline
Formulae/calculators
9.15-10.30 Spot FX
10.30 - 10.45 Coffee
10.45 - 13.00 FWD FX -1
13.00 — 14.00 Lunch
14.00 — 15.15 FWD FX -2
15.15-15.30 Tea
15.30 - 16.00 FX test
16.00 - 17.00 MM 1 - Cash
Day 2
8.30 —9.00 Review Day 1
9.00 - 10.30 MM 2 - Repos
10.30 - 10.45 Coffee
10.45-11.15 MM / Repos Test
11.15-12.30 Introduction to Derivatives/FRAS
12.30 - 13.30 Lunch
13.30 - 15.15 FRASs/Interest Rate Futures
15.15-15.30 Tea

15.30-17.00 IRS -1



08.30 - 9.00

9.00 - 10.30

10.30 — 10.45

10.45 -13.00

13.00 - 14.00

14.00 - 15.15

15.15-15.30

15.30 - 17.00

8.30 - 9.00

9.00 - 10.15

10.15-10.30

10.30 - 13.00

13.00 - 14.00

14.00 - 14.30

14.30-17.00

15.00 - 15.15

Day 3

Review Day 2

IRS — 2; CIRS

Coffee

OIS /IRS test

Lunch

Interest Rate Options
Tea

FX Options 1

Day 4

Review Day 3

FX Options 2 and test
Coffee

Risk

Lunch

Risks test

Model Code

Tea
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