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investment policy

S5wnb) yavn
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currency terms (e.g.
US dollar terms)
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annual terms
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forward
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swap spread
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yield spread

TED mmmn
spread
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commercial paper
(CP)
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numeraire

nom
liquidity
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507
neutral

7™M 02l
spread asset

002 NPl
basis point

1pn inkkiolo]
standard deviation

INWNR '[13’0
credit risk

'yavn 1130
currency risk

folaliZgalynkle
legal risk
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interest-rate risk
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operational risk

jal
benchmark portfolio

oy
trade
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mKWwn opy
yield curve

YN YW
treasury bill, note or
bond
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risk-free portfolio
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volatility
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yield to maturity
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holding-period rate
of return
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certficate of deposit
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