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Course Introduction

Derivatives Clearing & Margining Training Course is designed to provide a comprehensive understanding of
derivatives markets, clearing mechanisms, and risk mitigation strategies. Participants will gain in-depth
knowledge of central clearing counterparties (CCPs), margining frameworks, and the regulatory landscape
governing derivatives transactions. This course emphasizes practical skills in margin calculation, collateral
management, and the optimization of clearing operations, enabling financial professionals to manage
exposures effectively and ensure market stability. Strong focus is given to trending concepts such as real-
time risk analytics, stress testing, initial and variation margin, and collateral optimization.

In addition, the course equips participants with the tools to navigate the evolving derivatives ecosystem,
including exchange-traded and over-the-counter instruments. By integrating case studies from live markets
and real-world scenarios, participants will develop hands-on expertise in evaluating counterparty risk,
implementing margin models, and aligning with industry best practices. The curriculum is tailored to
enhance operational efficiency, strengthen risk management frameworks, and improve decision-making
capabilities in derivatives clearing and margining processes.

Programme Curriculum

Derivatives Clearing & Margining Training Course
Introduction

Derivatives Clearing & Margining Training Course is designed to provide a comprehensive understanding of
derivatives markets, clearing mechanisms, and risk mitigation strategies. Participants will gain in-depth
knowledge of central clearing counterparties (CCPs), margining frameworks, and the regulatory landscape
governing derivatives transactions. This course emphasizes practical skills in margin calculation, collateral
management, and the optimization of clearing operations, enabling financial professionals to manage



exposures effectively and ensure market stability. Strong focus is given to trending concepts such as real-time
risk analytics, stress testing, initial and variation margin, and collateral optimization.

In addition, the course equips participants with the tools to navigate the evolving derivatives ecosystem,
including exchange-traded and over-the-counter instruments. By integrating case studies from live markets and
real-world scenarios, participants will develop hands-on expertise in evaluating counterparty risk, implementing
margin models, and aligning with industry best practices. The curriculum is tailored to enhance operational
efficiency, strengthen risk management frameworks, and improve decision-making capabilities in derivatives
clearing and margining processes.

Course Objectives

1. Understand the fundamentals of derivatives clearing and margining processes.

Analyze regulatory frameworks governing derivatives markets, including EMIR, Dodd-Frank, and Basel
Il

Apply initial and variation margin calculations effectively for multiple asset classes.
Optimize collateral management strategies to enhance liquidity efficiency.

Evaluate counterparty credit risk and exposure in clearing operations.

Implement margin models and stress testing methodologies.

. Understand the role of central clearing counterparties (CCPs) in mitigating systemic risk.

. Integrate risk analytics tools for real-time monitoring of margin and exposure.

. Develop strategies for cross-margining and netting efficiencies.

10. Assess the operational and strategic impact of derivatives clearing on financial institutions.
11. Apply best practices for dispute resolution and margin reconciliation.

12. Analyze case studies from live derivatives markets to understand practical challenges.

13. Enhance decision-making capabilities through hands-on margining simulations.
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Organizational Benefits

e Improved risk management and reduced counterparty exposure.

e Enhanced operational efficiency in clearing and collateral processes.
e Compliance with regulatory requirements and industry standards.

e Improved liquidity management and optimization of capital.

e Strengthened internal control frameworks and governance.

e Faster dispute resolution and operational problem-solving.

¢ Increased transparency in derivatives transactions.

e Enhanced decision-making through advanced risk analytics.

e Reduction in operational errors and margin disputes.

o Competitive advantage through industry best practices adoption.

Target Audiences

. Risk managers in banks and financial institutions
. Derivatives traders and portfolio managers

. Compliance and regulatory professionals

. Treasury and collateral management teams
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Clearinghouse operations staff

Financial analysts and consultants

Investment and hedge fund managers

Financial technology professionals involved in derivatives
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Course Duration: 5 days

Course Modules

Module 1: Introduction to Derivatives Clearing

Overview of derivatives markets and instruments

Understanding the role of central clearing counterparties (CCPs)
Clearing vs. bilateral settlement

Key market participants and their functions

Risk management in clearing operations

Case study: Clearinghouse failure analysis

Module 2: Margin Fundamentals

Definition and purpose of margin

Initial margin vs. variation margin

Margin call processes and timelines
Collateral types and eligibility

Risk mitigation through margining

Case study: Margin call dispute resolution

Module 3: Regulatory Frameworks

EMIR, Dodd-Frank, Basel Il overview

Legal obligations for clearing and margining

Reporting requirements and compliance monitoring
Impact of regulation on market practices

Penalties for non-compliance

Case study: Regulatory breach and corrective measures

Module 4: Margin Calculation Techniques

Standardized vs. internal model approaches
Calculation of initial margin for various asset classes
Variation margin calculation methods

Netting and aggregation benefits

Margin optimization strategies



e Case study: Real-time margin calculation scenario

Module 5: Collateral Management

Types of collateral and their liquidity characteristics
Collateral allocation and optimization
Rehypothecation and its implications

Collateral substitution processes

Managing collateral across multiple CCPs

Case study: Collateral shortage scenario

Module 6: Risk Analytics and Stress Testing

Real-time risk monitoring tools

Stress testing scenarios for extreme market events
Sensitivity analysis for margin requirements
Predictive modeling and forecasting

Reporting and visualization of risk metrics

Case study: Stress test failure review

Module 7: Counterparty Credit Risk Assessment

Measuring exposure to counterparties

Credit valuation adjustment (CVA) techniques
Netting and margining impact on counterparty risk
Counterparty limits and monitoring

Managing default scenarios

Case study: Counterparty default impact analysis

Module 8: Advanced Clearing Strategies

Cross-margining and netting efficiencies

Portfolio margining benefits

Integration of clearing strategies with risk management
Operational best practices in clearing

Strategic decision-making in margin optimization

Case study: Cross-margining implementation success

Training Methodology

e Interactive lectures with practical examples



Hands-on exercises on margin calculation and collateral management
Real-world case study analysis and group discussions

Simulations of clearing operations and stress testing scenarios
Regulatory compliance exercises

Q&A sessions for practical problem-solving

Register as a group from 3 participants for a Discount

Send us an email: info@fineskilltrainingcenter.com or call +254769199797

Certification

Upon successful completion of this training, participants will be issued with a globally- recognized certificate.

Tailor-Made Course

We also offer tailor-made courses based on your needs.

Key Notes

a. The participant must be conversant with English.

b. Upon completion of training the participant will be issued with an Authorized Training Certificate

c. Course duration is flexible and the contents can be modified to fit any number of days.

d. The course fee includes facilitation training materials, 2 coffee breaks, buffet lunch and A Certificate upon
successful completion of Training.

e. One-year post-training support Consultation and Coaching provided after the course.

f. Payment should be done at least a week before commence of the training, to FINESKILL TRAINING
CENTER account, as indicated in the invoice so as to enable us prepare better for you.

Upcoming Scheduled Sessions

Start Date End Date Location
10 Aug 2026 14 Aug 2026 Online $1,500
17 Aug 2026 21 Aug 2026 Online $1,500

24 Aug 2026 28 Aug 2026 Online $1,500


mailto:info@fineskilltrainingcenter.com

Start Date End Date Location Price

31 Aug 2026 04 Sep 2026 Online $1,500
07 Sep 2026 11 Sep 2026 Online $1,500
14 Sep 2026 18 Sep 2026 Online $1,500
21 Sep 2026 25 Sep 2026 Online $1,500
28 Sep 2026 02 Oct 2026 Online $1,500

Ready to enroll or request a customized program? Book online or contact us:

Register Online Now

Email: info@fineskilltrainingcenter.com | Website: www.fineskilltrainingcenter.com


https://www.fineskilltrainingcenter.com/courses/derivatives-clearing-and-margining-training-course

