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EXPLORING INTEREST RATE PRODUCTS AND MARKET TRENDS

“Understanding Fixed Income Instruments, Central Bank Policy, and Yield Curve Dynamics”

Venue (InHouse) Fees

At Your Organization Premises Ask For The Quotation

Available delivery methods: In-House Training

Introduction

This advanced-level training program provides finance professionals with a deep dive into the mechanics of interest rate products and
their relationship with macroeconomic indicators and market movements. Covering a wide range of fixed income instruments—from

traditional bonds to complex derivatives—this course focuses on both theoretical and practical aspects of interest rate markets.

Participants will examine the impact of central bank policies, yield curve interpretation, and current trends in global interest rate
markets. The course also emphasizes risk management techniques and strategic applications of products like swaps, futures, and

options.

Objectives

By the end of this course, participants will be able to:
o Understand the structure and pricing of interest rate products (bonds, swaps, futures, FRASs)
o Analyze interest rate risk and apply hedging strategies
o Interpret yield curves and macroeconomic indicators influencing rate movements
e Explore the role of central banks, inflation, and market expectations

e Assess trends and innovations in the global interest rate environment
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Why Attend

Gain practical expertise in rate-based instruments and strategies
Sharpen your ability to forecast rate movements and policy shifts
Apply real-world tools for interest rate risk management

Stay current with evolving monetary policy and rate trend dynamics

Strengthen decision-making in asset-liability and portfolio contexts

Target Audience

This course is designed for mid to senior-level professionals involved in managing, analyzing, or advising on interest rate exposure,

fixed income instruments, or macroeconomic impacts on financial portfolios. The ideal participants include:

Corporate Treasurers & Treasury Analysts Seeking to manage interest rate risk and optimize debt portfolios.

Investment & Fixed Income Analysts Focused on evaluating rate-sensitive securities and bond market strategies.

Bankers & Credit Officers Involved in pricing, structuring, or approving interest rate-linked loans and instruments.

Risk Management Professionals Looking to apply hedging tools and assess exposure to rate movements.

Portfolio & Asset Managers Managing diversified portfolios with rate-sensitive holdings.

Regulatory & Compliance Officers Monitoring interest rate risk frameworks and ensuring adherence to financial regulations.
Economists & Market Strategists Interpreting macroeconomic data and forecasting interest rate trends.

Finance & Accounting Professionals Working in roles where interest rate dynamics impact financial planning, modeling, or reporting.

Individual Benefits

Participants will gain valuable technical and strategic skills that directly enhance their professional performance in interest rate-driven

environments. By completing this course, individuals will:

Enhance Analytical Capabilities Develop a strong command of interest rate instruments, yield curve dynamics, and pricing models.
Improve Decision-Making Learn to interpret central bank policies and macroeconomic indicators to make informed financial and
investment decisions.

Strengthen Risk Management Skills Acquire practical tools to identify, measure, and hedge interest rate risk in various portfolios
and transactions.

Boost Market Awareness Stay updated on evolving trends in global interest rate markets, including inflation outlooks and monetary
policy shifts.

Increase Strategic Value Become a more valuable asset within your organization by integrating rate outlooks into investment,
financing, and risk strategies.

Advance Career Potential Gain a competitive edge in treasury, investment, or risk roles with enhanced knowledge of fixed income

and rate-based instruments.

+601116373203 www.mawaevents.net info@mawaevents.net



MAWA EVENTS

Address: No. 857, Block A2. Leisure Commerce Square - No 9., 46150 Petaling Jaya, Selangor, Malaysia
Phone: +601116373203 | Email: info@mawaevents.net

MAWRA EVENTS

Trusted in Delivering Excellence

Organizational Benefits

Organizations that invest in this training for their teams will gain strategic, risk-management, and performance-enhancing advantages

across treasury, investment, and financial decision-making functions. Key benefits include:

Improved Interest Rate Risk Management Equip teams with the tools and techniques to identify, measure, and mitigate exposure to
interest rate volatility.

More Informed Financial Decision-Making Enhance the ability of staff to interpret macroeconomic signals and forecast interest rate
shifts, improving funding, investment, and hedging decisions.

Optimized Debt and Investment Portfolios Improve performance and resilience of portfolios by better utilizing fixed income
instruments, derivatives, and interest rate strategies.

Enhanced Compliance and Governance Ensure regulatory alignment through a deeper understanding of risk frameworks and
interest rate-related disclosures and standards.

Strategic Treasury and ALM Alignment Strengthen asset-liability management by integrating interest rate forecasts into balance
sheet strategy and liquidity planning.

Competitive Advantage Through Expertise Build a more agile, informed, and confident finance team capable of responding to

rapidly changing market and policy environments.

Instructional Methodology

This course follows a practical, application-driven approach designed to maximize learning through real-world insights and active

participation. The instructional design blends theory with hands-on techniques to ensure deep understanding and immediate

applicability in the workplace.

Key methodologies include:

Expert-Led Interactive Lectures Conceptual clarity delivered through structured sessions by subject matter experts, with emphasis
on real-time market developments.

Case Studies & Market Simulations In-depth analysis of historical and current interest rate scenarios, helping participants apply
concepts to real-world situations.

Excel-Based Financial Modeling Practical exercises using Excel to calculate yield, duration, convexity, and simulate rate risk using
swaps, FRAs, and futures.

Group Discussions & Strategy Workshops Collaborative sessions focused on decision-making, interest rate forecasting, and portfolio
strategies in a risk-managed environment.

Daily Recap & Knowledge Checks Short quizzes and reflection segments to reinforce learning and ensure concept retention after
each module.

Toolkit & Templates Participants will receive customizable tools for yield curve interpretation, interest rate hedging, and scenario

planning.
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Course Outline

DETAILED 5-DAY COURSE OUTLINE (Customizable)
Training Hours: 07:30 AM - 03:30 PM Daily Format: 3-4 Modules | Coffee breaks: 09:30 & 11:15 | Lunch Buffet: 01:00 - 02:00

Day 1: Fundamentals of Interest Rate Products
e Objective: Build a strong foundation in interest rate instruments and market structure
e Module 1: Introduction to Fixed Income Instruments
e Bonds, notes, bills, and their key features
e Understanding coupon, yield, maturity, and credit risk
e Module 2: Time Value of Money & Yield Calculations
e Present and future value concepts
e Yield to maturity (YTM), current yield, and yield to call
e Module 3: Duration, Convexity & Interest Rate Sensitivity
e Macaulay & modified duration
e Convexity and its impact on bond price volatility
Day 2: Interest Rate Risk and Market Instruments
o Objective: Analyze rate risks and learn how to mitigate them using market tools
e Module 1: Overview of Interest Rate Risk
e Repricing risk, basis risk, and curve risk
o Effects of interest rate shifts on portfolios
e Module 2: Hedging with Interest Rate Derivatives
e Forward Rate Agreements (FRAs)
o Interest Rate Swaps (IRS) and how they work
e Module 3: Futures and Options on Interest Rates
e Using treasury futures for duration targeting
e Caps, floors, and collars: structure and pricing
Day 3: Central Bank Policy & Yield Curve Analysis
e Objective: Link macroeconomics, monetary policy, and yield curve behavior
e Module 1: Central Banks and Monetary Policy Tools
o Role of the Federal Reserve, ECB, and other major central banks
e Policy rates, QE, and market expectations
e Module 2: Yield Curve Structure and Shifts
e Normal, inverted, and flat curves: what they signal
e Understanding curve steepening, flattening, and butterfly shifts
e Module 3: Term Structure Theories & Forecasting Rates
e Expectations, liquidity preference, and market segmentation theories
e Predictive power of the yield curve (e.g., recession indicators)
Day 4: Trends in Global Interest Rate Markets
e Objective: Examine real-world trends, inflation drivers, and global comparisons
e Module 1: Global Interest Rate Environment
o Comparison of rates in developed and emerging markets
e Impact of geopolitics and sovereign credit ratings

e Module 2: Inflation Outlook and Real Interest Rates
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Inflation expectations and breakeven inflation
e Real vs. nominal yields and inflation-linked bonds (TIPS)
e Module 3: Current Market Trends and Risk Scenarios

e Inverted yield curves, rate hikes/cuts, and stagflation risks

Case studies: U.S. Fed cycle, Eurozone, and Asia
Day 5: Portfolio Strategies and Risk Management Tools
e Objective: Apply knowledge in constructing and protecting portfolios
e Module 1: Interest Rate Strategy in Asset Allocation
e Using duration and yield curve positioning
e Barbell, bullet, and ladder strategies
e Module 2: Asset-Liability Management (ALM)
e Duration matching and gap analysis
e ALM practices for banks, insurers, and corporates
e Module 3: Final Workshop & Case Study
e Simulated rate scenarios and portfolio adjustments

e Presentation of group solutions and strategy recommendations

Certification

Participants will receive a Certificate of Completion in “Exploring Interest Rate Products and Market Trends”, validating their skills in

analyzing and navigating the interest rate environment.

Why Choose MAWA Events

« Global Expertise: More than 17 years of experience in professional training and consulting.
¢ Industry-Leading Faculty: Courses delivered by seasoned professionals with hands-on experience.
o Practical Insights: Learn to turn theory into actionable strategies for real-world business impact.

¢ Client-Focused Solutions: Customized programs designed to achieve your organisation’s unique goals.

In-House / Customized Training TEL: EMAIL:

Interested in running this course for your team?

Please contact us: +601116373203 info@mawaevents.net

© Material published by MAWA Events shown here is copyrighted. All rights reserved. Any unauthorized copying, distribution, use, dissemination, downloading, storing (in any medium),

transmission, reproduction or reliance in whole or any part of this course outline is prohibited and will constitute an infringement of copyright
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