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Risk Management and Control

Course Contents

1. Capital Allocation and risk adjustment performance

2. Market RISK

3. Introduction to Value at Risk Models

4. Advanced Value at Risk Models

5. Credit RISK
Foreign Exchange Management

Course Contents

Types of Foreign Exchange Markets and transactions, Quoting foreign exchange rates spread

official and free market rates cross rates forward rates quoting forward rates organization of

the foreign exchange markets: Currency futures: currency options Currency swaps

Corporate Expose management Alternative Definition of foreign Exchange Risk expose

information System alternative strategies for exposure management exposure management

techniques organization of the exposure management function parameters and constrains

on expose management Theory and practice forecasting exchange rates economic

fundamentals, Financial and Socio-political Factors. Technical Analysis; Tax Treatment of

foreign Exchange and losses; FEMA
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