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Online / On-site
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Course Introduction

In the rapidly evolving financial landscape of 2026, Financial Instruments Valuation has become a critical

pillar for institutional stability and regulatory compliance. Financial Instruments Valuation for Banks Training

Course is designed to empower banking professionals with the advanced analytical frameworks and

quantitative modeling expertise required to navigate market volatility, complex derivative structures, and

stringent Basel III/IV capital requirements. By bridging the gap between theoretical finance and real-world

application, participants will master the precision necessary to optimize balance sheet accuracy and

strengthen risk-weighted asset (RWA) management in an era of GenAI-driven predictive analytics and real-

time regulatory reporting.

Our methodology prioritizes experiential learning, integrating hands-on Excel-based modeling with

immersive simulations that replicate modern treasury and investment desk environments. We move beyond

traditional instruction by employing blended learning techniques, including interactive workshops, real-world

case study analysis, and collaborative peer-to-peer problem-solving. This approach ensures that

participants can immediately apply sophisticated valuation techniques such as arbitrage-free pricing,

stochastic modeling, and fair value hierarchy assessments to their daily operations, ensuring that the bank

remains resilient against both systemic shocks and evolving technological disruptions.

Programme Curriculum

Financial Instruments Valuation for Banks Training Course

Introduction

In the rapidly evolving financial landscape of 2026, Financial Instruments Valuation has become a critical pillar

for institutional stability and regulatory compliance. Financial Instruments Valuation for Banks Training Course

is designed to empower banking professionals with the advanced analytical frameworks and quantitative



modeling expertise required to navigate market volatility, complex derivative structures, and stringent Basel

III/IV capital requirements. By bridging the gap between theoretical finance and real-world application,

participants will master the precision necessary to optimize balance sheet accuracy and strengthen risk-

weighted asset (RWA) management in an era of GenAI-driven predictive analytics and real-time regulatory

reporting.

Our methodology prioritizes experiential learning, integrating hands-on Excel-based modeling with immersive

simulations that replicate modern treasury and investment desk environments. We move beyond traditional

instruction by employing blended learning techniques, including interactive workshops, real-world case study

analysis, and collaborative peer-to-peer problem-solving. This approach ensures that participants can

immediately apply sophisticated valuation techniques such as arbitrage-free pricing, stochastic modeling, and

fair value hierarchy assessments to their daily operations, ensuring that the bank remains resilient against both

systemic shocks and evolving technological disruptions.

Course Duration

5 days

Course Objectives

1. Master arbitrage-free pricing for plain vanilla and exotic derivatives.

2. Implement advanced risk-neutral valuation techniques for complex instruments.

3. Analyze the impact of FiDA and Open Finance on data-driven valuation models.

4. Quantify Counterparty Credit Risk (CCR) and Credit Valuation Adjustment (CVA).

5. Apply stochastic calculus to price interest rate and FX derivatives effectively.

6. Navigate ISO 20022 payment standards to enhance data quality in valuation.

7. Integrate GenAI-powered analytics to detect market anomalies and pricing drifts.

8. Execute sensitivity analysis (Greeks) for dynamic hedging and risk mitigation.

9. Streamline regulatory reporting workflows using automated compliance dashboards.

10. Utilize Monte Carlo simulations for robust multi-asset portfolio valuation.

11. Interpret yield curve dynamics and their influence on fixed-income pricing.

12. Assess the fair value hierarchy under IFRS 9/IFRS 13 accounting standards.

13. Develop resilience-focused strategies to mitigate cyber-related financial risks.

Target Audience

Valuation Managers & Financial Controllers

Investment Banking Analysts & Associates 

Market Risk & Credit Risk Professionals

Treasury & Asset-Liability Management (ALM) Teams

Internal & External Auditors of Financial Institutions

Fund Accountants & Depositary Bank Officers 

Quantitative Researchers (Quants)

Regulatory Compliance & Reporting Specialists

Course Modules

Module 1: Foundations of Financial Valuation & Data Integrity

Principles of Time Value of Money and discounting regimes.

Data quality frameworks for reliable valuation inputs.



The role of "Clean Data" in reducing model drift.

Case Study: Rectifying legacy valuation errors at a major commercial bank.

Module 2: Fixed Income & Interest Rate Modeling

Pricing zero-coupon bonds, FRNs, and inflation-linked instruments.

Bootstrapping yield curves and deriving forward rates.

Understanding Option-Adjusted Spread (OAS).

Case Study: Evaluating sovereign bond volatility during interest rate shocks.

Module 3: Derivatives Pricing: Forwards, Futures & Swaps

Mechanics of synthetic leverage and derivative classification. 

Pricing equity, FX, and interest rate swaps.

Arbitrage-free pricing and the cost-of-carry model.

Case Study: Hedging FX exposure in a volatile cross-border portfolio.

Module 4: Advanced Option Pricing & Volatility Analysis

Mastering the Black-Scholes-Merton and Binomial models.

Volatility surfaces, skews, and smiles.

Dynamic hedging strategies and the Greeks.

Case Study: Utilizing exotic option modeling for a mid-tier bank's derivative desk.

Module 5: Credit Derivatives & Default Risk

Modeling Credit Default Swaps (CDS) and recovery rates.

Hazard rate modeling and default intensity.

Valuing CVA, DVA, and FVA.

Case Study: Assessing credit risk contagion during a corporate default event.

Module 6: GenAI & Automation in Valuation

Deploying Agentic AI for predictive pricing and risk monitoring. 

Automated compliance dashboards for real-time reporting. 

Managing "Black Box" AI risks in financial modeling.

Case Study: Implementing an AI-driven pricing engine at a leading retail bank.

Module 7: Regulatory Valuation & Compliance Strategy

Fair Value measurement under IFRS 13/IFRS 9.

Basel III/IV implications for asset valuation.

Stress testing and capital adequacy optimization.

Case Study: Surviving a regulatory audit with automated compliance workflows.

Module 8: Practical Capstone: Integrated Portfolio Valuation

Building a multi-asset class valuation model in Excel/Python.

Conducting comprehensive stress tests and scenario analyses.

Presenting valuation findings to stakeholders/risk committees.

Case Study: Reconstructing a comprehensive risk-weighted asset portfolio for a systemic bank.

Training Methodology



Interactive lectures and presentations.

Group discussions and brainstorming sessions.

Hands-on exercises using real-world datasets.

Role-playing and scenario-based simulations.

Analysis of case studies to bridge theory and practice.

Peer-to-peer learning and networking.

Expert-led Q&A sessions.

Continuous feedback and personalized guidance.

Register as a group from 3 participants for a Discount

Send us an email: info@fineskilltrainingcenter.org 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 Price

07 Sep 2026 11 Sep 2026 Online $1,000

07 Sep 2026 11 Sep 2026 Physical $1,500

14 Sep 2026 18 Sep 2026 Online $1,000

14 Sep 2026 18 Sep 2026 Physical $1,500

mailto:info@fineskilltrainingcenter.org


Start Date End Date Location Price

21 Sep 2026 25 Sep 2026 Online $1,000

21 Sep 2026 25 Sep 2026 Physical $1,500

28 Sep 2026 02 Oct 2026 Online $1,000

28 Sep 2026 02 Oct 2026 Physical $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://fineskilltrainingcenter.com/courses/financial-instruments-valuation-for-banks-training-course

