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34- Yeild to maturity(YIM)

35- Joint bonds
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37- Pooling

38- Mongage-backed securities(MBS)

39. Collateralized morigage obligations{CMQO)

40- Asset-backed securities
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42: Pass thiough - -
43- Graduated payment mongage(GPM)

44- Adjusted rate mortgages(ARMs) -
45 Single monthly mortality(SMM)
46- Conditional prepayment rate (CPR)
47- Public Securities Association Model (PSA)
48- Weighted average coupon(WAC)
49- Weighted average loan age(WALA)

50 Weighted average maturity(WAM)
" 51- Contour graphs
52- Binomial tree
53- Generic
54- Morngage pass-through centificate(MPT)
55- Residual
56- Planned amortization class(PAC)
57- Targeted amortization class(TAC)
58- Floater class
59- Inverse floater class
60- Stripped morigage backed securities (STRIPs)
61- Interest onlw(IO)
62- Principal only(PO)
63- Short position .
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Arditti, Fred D., Derivatives, Harvard Business
School Press, 1996,
Boleat, Mark, National Housing Finance
Systems, Croom Helm, 1985,
Davidson, Andrew S. & Herskovitz, Michael
D., The Mortgage-Backed Securities’ Workbook,

Richard D. Irwin, 1996.

Siri, Erik R, and Tufano, Peter,
Economics of Pooling" in The Glabat
Financial System, Harvard Business School

Press, 1995,
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1- Mongage-backed securities(MBS)
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" 4 Bond halder

5- Fixed-income instrument

6- Stock holder

7- Residual earner

8- Hybrid

9- Convertibles

10- Derivatives

11- Options

12- Futures

13- Forward

14- Discount

15- Negotiable certificate of deposits(CD's)
16- Federal Deposit Insurance Corporation
(FDIC) :

I7- Letter of credit

18- Fed Funds | Federal Funds Loans

19- One -day bank loan L Overnight loan
20- Repurchase agreements

21- Asset-backed securities

22- Term repo

23- Broker's call loan

24- Ceriificate of indebtedness

25- Trca.m.vy'nares

26- Treasury bonds

27- Callable

28- Embedded call option

29- Zeros

30- Swipping

31- Treasury Investment Growth .Rccupm
L Tigers (Tigrs)

32- Centificate of Accrual on Treasury Securities
(CATs) ‘
33- Lehman Investmen: Opponunity Notes
(LIONs)
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