PART

( *

Mine, | buy*, I take:
X (offered rate)

« . /

Yours, I sell*, | give:

: (bid rate)
« /
: (bid rate)
Given:
bid offer
Taken:
offer bid

Join.. at, Support at:
bid/offer rate

Off:
bid/offer
Bid, Buy*, Pay:
« /
Sell*, Offer:
« /

Under reference:

rate
Either way, Choice, Your choice:
bid  offer rate
Done:

Firm, Firm price:

(Basic currency)

(offered rate)

For indication, Indication, For information, For level:

Checking:

Your risk:

My risk:



Points, pips*:

th

USD/JPY 1/100 hof aYen
1l

EUR/USD 1/100 of a U.S. Cent
th

GBP/USD 1/100 of a U.S. Cent

USD/CHF 1/100th of a Swiss Centime (Rappen)
Basis points:

1% 1/100
Premium:

Discount:
Par:

Outright price:
(premium discount)
PART : , ,
Spot:
(today) 2 (banking days)
Regular dates/periods, Fixed dates:
Spot date 1,1 , 2 ] , 6 , 1 (
today )
IMM dates:
(CME)  IMM(International Monetary Market) Division)

3 ,6 ,9 ,12 3
Odd/broken/cock dates:
Regular date
Short dates:
1
Overnight O/N:

Tom-next T/N:

Spot-next S/N:

Spot

One week:

Spot 1

Tom-week, One week over tomorrow:
1

Turn of the month:

Spot against end month, End of the month:
Spot
Turn of the year:



Forward-forward, Fwd/Fwd:

Forward date(spot )
PART
American (style) option:

ARO (Average rate option):

At-the-money:
Buyer (Holder):
premium

Call option:

Compound:

Cut off time, expiration time:

Delivery Date:
« 2
Delta:

Delta hedge:
Digital:
( )

Double knock-in:
2

Double knock-out:
2

Double one touch:
2

European (style) option:
Exercise:

Expiration date:
Historical volatility:

Data
Implied volatility:

Style, , , premium,

forward date

(

(option on an option)

x Delta)

)

(premium)

(hedge ratio)



In-the-money:

Intrinsic value:
In-the-money
Knock-in:

Knock-out:

No touch:

One touch:

Out-of-the-money:

Premium, option cost:
(premium
Put option:

Range binary(Double no touch):
2

Risk reversal:
« ) « )
, Delta style
Seller (writer):
premium
Straddle:
Style, ,
Strangle:
Style, ,
Strike price, exercise price:

Synthetic forward:

Style, ,
)
Time value:
, premium intrinsic value
Volatility:

(over-the-count)
volatility rate
PART



1. Forward rate agreement (FRA)

FRA buyer:

FRA seller:

2. Interest rate swap (IRS)

Fixed-rate payer:
Floating-rate payer:
Currency swap:

3. Interest rate options
Interest rate cap(

cap cap
Interest rate floor(

floor
Interest rate collar(

Zero-cost collar:
Interest rate collar
floor(cap)
Swaption:

PartV :
Cash Settlement:

EURIBOR:
LIBOR:

LIBID:

(contract rate)

( ) FRA
( ) FRA
):
(
):
):
, interest rate cap(floor)
premium

interest rate swap

47 57

16

NDFs(Non Deliverable Forwards):

cap

(settlement rate)

cap

« )
« )
prerlnium )
floor

premium

interest rate



REPOS:



