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Eurobonds
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repo, reverse repo
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VaR

mo™X
modified duration

;PN 5w momK
n P Mom™K
portfolio duration,
partial duration

YT yavn nne
foreign currency reserves
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YpwiT N
investment policy
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(0™ mam
currency terms (e.g.
US dollar terms)
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annual terms
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swap spread

AaNXIwN 0MMm

yield spread
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TED spread
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liquidity
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neutral
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spread asset
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basis point
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standard deviation
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IRIWK 71270
credit risk

V2N 11270
currency risk

1VHWN 11270
legal risk

N11mM 71370
interest-rate risk

"21y0n 11270
operational risk

jials)
benchmark portfolio
poy

trade

N0 POy
synthetic trade

(nam) /%mm npoy
swap (interest rate)

mxiwn oipy
yield curve
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