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Source

Step 3: Neural Network Input Data (current state)

Transaction Data Security Master
Analytics

(calculated based 
on Trade Time)

Customer Name
 (Block Trade)

Maturity Date OAS

Trade Amount Issue Date OAS Duration

Trade Date Industry 1 OAS Convexity

Trade Time Industry 2 Option Value

Trade Price Industry 3 CR01
Industry 4

Is_guaranteed

Is_factored

Is_put

Is_call

Amount Outstanding

Issue Amount
Debt Type Code

FIG. 3
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