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ABCDS Asset-Backed CDS %/ 37 H#{5 G 2915 1

ALM Asset Liability Management &= fafias i

ARCH AutoRegressive Conditional Heteroskedastic H[B|JT54E5F75 %
ASW Asset SWap 7451

ATM At The Money Efy

B&.S Black &. Scholes 7 3 o —Hf o /RET

BDT Black-Derman-Toy i3 —#ES—tH

BGM Brace-Gatarek-Musiela i3 —aAF s —Pa R
BIS Bank for International Settlement [EPRiEEREIT

c-c continuously compounded ZE£:E )

CADF Credit-Adjusted Discount Factor {Z FEEENEEE T
CBOT Chicago Board of Trade ZINEFAZ5 T

CCBS Cross-Currency Basis Swap 38 X A st

CCE Current Credit Exposure 4 Fi{Z F XS

CES Cross-Currency Swap 22 ¥ i5h¥s#]

CCVN Cross-Currency Variable Notional 22 1] 254% X
CDO Collateralised Debt Obligation fE{#{HAUZEIE

CDS Credit Default Swap {5 FHE£y#H

CEA Credit Event Auction & HEMH-AE

CET Central European Time ki a]

CME Chicago Mercantile Exchange 1S5 5438 5 Bt
CMS Constant Maturity Swap  [&]5E {AFR A

CP Commercial Paper @V EE

CSA Credit Support Annex {3 P32 #MHE

CTFF Cash To First Futures $—/MATTHIN S
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DF
DMO
DP
DTCC
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ECB
EIB
EMEA
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EPE
EVT
FDP
FR
FRA
FRN
FSA
FX
G-K
GARCH
GC
GEV
GP

HICP
HICPXT
HIM
IBOR
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Discount Factor NEELHF

Debt Management Office & &I VAZE
Dirty(purchase) Price JE(CGEMY) , & BMNIR

Depository Trust and Clearing Corporation {FE1EE/\H)
European Bank of Reconstruction and Development Rkl & 24T %
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European Central Bank iy desR T

European Investment Bank RRyNEHEERTIT

European, Middle East and Africa KR . B Z=FOdEM
Euro OverNight Index Average KRICP@&IFAFEIa3a%L
Expected Positive Exposure  FiiiA 1E XU

Extreme Value Theory #{EFit

Forward Default Probability wfiE 28R

Full (or complete) Restructuring 4:TH E4H

Forward Rate Agreement GG Z iy

Floating Rate Note {FzhFI|ZRE

Financial Service Authority £ BifR%F

Foreign Exchange #“N[

Garman-Kohlhagen Jj1&—fn[/RISHR

Generalised ARCH |~ X HEIH&HRFH %

General Collateral —fEHEHH

Generalised Extreme Value |~ WH&{E

Generalised Pareto |~ WIHEE(EE 13 &)

Goal Programming HFRIIL(EE 12 &)

Harmonised Index of Consumer Prices {8 %%E ¥ 1HFIFSEL
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Implied Forward [&4 mcHf
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IRS Internal Rate Swap |45}

ISDA International Swap and Derivatives Association [EFr¥g i F11i7
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IT™M Jote The Money  #H5

KW Kreditanstalt fiir Wiederaufbau (Reconstitution Credit Institute)
BRSO

LF Likelihood Function 1{ULSREEEL

Libor London inter-bank overnight rate {&ZERF TR FER IFEF] =

Liffe L.ondon International Financial Futures and Options Exchange
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LPL Limited Price Index FRIMH&EEL

LTEX Long-Term FX - Hi4MLC

LV Local Volatility @ESEEIZ=R

MC Monte Carlo ZEEFFE%

MG Metallgesellschaft [ & )& NG|

MMR Modified Modified Restructuring &4 R ELH

MR Modified Restructuring (B2 =4

NP Notional Principal 4% A4

NPA Notional Principal Amount 44 Y K £:%5

OF Objective Function HFREREL

OIS Overnight Indexed Swap [F&7& fE £

OTC Over The Counter (E&ZZS)

OTM Out The Money ¥4}

PCA Principal Component Analysis =550 #T

pd per day fFXK

PEL Peak Exposure Limit I&{E XSGR

PFE Potential Future Exposure J7ETG AR

POT Peaks Over Threshold F{&E &

PRDC Power Reverse Dual-Currency 2 [l 67

PV Present Value If{H

PVO01 Another name for PVBP PVBP {95 — > Z&#K
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PVBP
QDS
ROD
RP
SABR
SONIA
TRAN
TRS
VaR
VBA
A% \%
VM
WB
YoY
YTM
ZAR

Present Value of 1 bp 1 &S HIELE

Quanto Diff Swap  HTAFFIZ 1]

Rand Overnight Deposit %GRk

Robust Programming  Fa{gi |

Stochastic-aBp  BEHL ofp

Sterling OverNight Index Average g IEECEY
Target Accrual Redemption Note HFruz 0] ZE4E
Total Return Swap U551

Value-at-Risk XU (&

Visual BAsic A[#ift Basic iE=

Another name for Delta VaR  Delta VaR {5 — 44 FK
Variable Maturity a2z #AfR

World Bank {54817

Year on Year E[AEL

Yield To Maturity £ ZE %

South African Rand  REE£%F

zero coupon X H 2
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