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1. credit derivatives

2. funded

3. unfunded

4. credit-linked note (CLN)
5. credit default swap (CDS)
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7. protection buyer

8. protection seller

9. credit event

10. reference asset

11. reference entity

12. swap premium

13. International Swaps and Derivatives Association
14. calculation agent

15. cash settlement

16. digital credit derivative
17. physical settlement

18. single-name CDS

19. basket CDS

20. hybrid instrument

21. Exposure
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