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Marcelo Rodriguez is Commercial Engineer and 
holds a master´s degree in Finance; he has more than 
20 years of experience in Latin-American financial 
markets. He has, as well, extensive experience in the 
development, marketing and trading of financial 
products either for trading goals or balance 
management. 

He has led the Asset & Liability Management area 
in various institutions at different jurisdictions within 
Latin-America, where he introduced concepts such 
as differentiated transfer prices, the use of derivative 
products for the purpose of managing the liquidity 
and interest rate conditions, and optimizing the 
investment portfolio management.

Additionally, he has performed multiple roles in 
the financial and banking industry, including the 
management of financial risks (either relating to the 
balance management (ALM) or the trading portfolio 
risks), structured notes emission, derivative products 
trading and investment funds advisor.

He has performed international academic activities 
in Universities and other academic organisms, on 
various topics of the financial and banking sector in 
multiple countries of the region.

Objective:

At the end of this course participants will be able 
to understand the basic principles of the structured 
notes construction, the main types of market-
traded notes, to visualize with practical examples 
advantages and disadvantages of different types 
of notes, depending on the investor and issuer 
objectives, as well as to distinguish some of the main 
factors to take into account for correctly analyzing 
the notes risk/return profile.

Description:

Structured notes are still attractive instruments 
for both investors and issuers. For investors, as 
an investment alternative with the potential to 
give higher returns than lowinterest rates seen 
globally in the last decade; and for issuers, as an 
alternative and steady financing source in the light 
of new international regulations with reference to 
liquidity management. Knowing about structuring 
techniques, notes types, selling techniques and 
notes risk/return profiles is an essential condition 
before any foray into this instrument type, avoiding 
situations like the ones occur in various emerging 
markets during the global financial crisis.

Topics:
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1. What are Structured Notes?

2. What are Structured Notes used for?

3. Structured Notes Types.

4. Structured Notes Construction.

5. Types of Options used in Notes.

6. Practical Examples.
6.1. Foreign Currencies.
6.2. Notes based on Equities, Baskets  

and Indices.
6.3. Credit Linked Notes.
6.4. Interest Rates Linked Notes.

Duration: 16 hours
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PAYMENT METHODS:

1. Bank Transfer and Cash Deposits (for 
Local 

 Institutions) 
    NAME: RiskMathics, S.C.
    BANk: BBVA Bancomer

    CLABE: 012180001105829640
    ACCOUNT: 0110582964

2. Bank Transfer in US Dollars (Foreign 
Institutions) 

 BANK: BBVA Bancomer
    BRANCH NUMBER: 0956

    SWIFT: BCMRMXMM
    BENEFICIARY: RiskMathics, S.C.

    ACCOUNT: 0121 8000 11 0583 0066

3. Credit Card: Visa, Mastercard or 
American Express.

IMPORTANT NOTICE: There will be no 
reimbursements.

REQUIREMENTS

1. Intermediate or high level of English is required.  
    Simultaneous translation will not be provided.

2. Come from economic - Administrative Careers.

3. Preferably working in Financial Institutions.

4. Participants should bring a laptop.

REGISTRATION

TELEPHONE: +52 (55) 5638 0367 & +52 (55) 5669 4729
E-MAIL: derivatives@riskmathics.comom

Venue: JW Marriott Santa Fe Hotel 
Avenida Santa Fe 160 Col. La Fe Santa Fe, CDMX.

Price: $25,000.00 MXN + IVA

Duration:
2 sessions (16 hours), 2 days

9:00 AM - 6:00 PM
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