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Training Topic By ThaiBMA Speaker Team

1. Bond & Related Information

1.1 Bond Information
1.2 Intraday Trading
13 Reports

2. Bond Price Calculation

2.1 Calculation Page
2.2 FRN Calculation Comparison
2.3 ILB Calculation

3. Yield Curve

3.1 Government Bond Yield Curve
3.2 Zero-Coupon Yield Curve
33 Alternative Zero-Coupon Yield Curve
34 Par Bond Yield Curve
35 Implied 6 months Forward Curve
3.6 Corporate Bond Yield Curve
4. Spread
4.1 Spread/ Average Spread

4.2 Credit Spread Curve
4.3 Liquidity Spread
4.4 SOE Spread Matrix
5. Bond Index
5.1 Benefits and Application of Indices
52 Government Bond Indices
53 Corporate Bond Index
54 Composite Bond Index

55 Zero Rate Return Index

5.6 Commercial Paper Index

5.7 Short-term Government Bond Index
58 Corporate Zero Rate Return Index

6. Analysis Tools

6.1 Rich Cheap Analysis
6.2 Key Rate Durations
6.3 Analysis Page
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