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Eurobonds

GNMA

Repo, reverse repo

TIPS

MOIN
modified duration

7PN YV MOMIN
portfolio duration,

XN Yavn NI
foreign currency

reserves

SwnY) ¥avn SNNIN
(D97 YN

currency terms (e.g.
US dollar terms)
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YTNY NN
forward

92NN NN
swap spread

NN NN
yield spread

TED nnn
TED spread

MINDN TIY PN
commercia paper
(CP)

pRlald
numeraire

mon
liquidity

b albR))
neutral

NN 0I)
spread asset

002 NTPI
basis point

JPH I”MOo

standard deviation
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INIUN 12D
credit risk

YYAVN N0

currency risk

YOIV 1D
legal risk

2 120
interest-rate risk

IYan 12°0

operational risk
plalv)
benchmark
portfolio
npoy
trade

MNWN DIPY
yield curve

ININ OV
treasury hill, note
or bond

120 90N PN
risk-free portfolio
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nYHTIN

volatility

M TA0 INIVN
yield to maturity

NPINN NNIWYN
holding-period rate

of return

77°N0 NTPX9 NTIVN
certificate of
deposit (CD)



