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asset-backed securitics; ABS  FAEEIEAIEE SR

bond with warrant

call warrant; covered warrant

company warrant
comparative advantage
conversion premium
convession price; CP
conversion ratio; CR
conversion value; CV
convertible bond
convertible securities
CUITERCY §wap
eshanced liquidity
equity leg
equity swap
equity-iinked notes; ELN
equity-tinked securities
exchangeable bond
federal national mortgage
association; FNMA.
financial innovation
floating leg
forced redeem clause

forward rate agreement; FRA

gearing

government national mortgage

association; GNMA
hedge ratio
interest rate cap
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interest rate coilar

interest rate floor

interest rate swap; IRS

issner

mortgage-lacked securities;
MBS

now-delivery forward; NDYF

otiginator/servicer

oversea convertible bord; OCB

pass-through secarities
premium over bond value

premium over conversion value

principal guarantee notes
put warrant

real estate securitization
reductions ir: agency costs
reductions in taxes

reductions in transaction costs

risk realiocation
securitization

special purpose company,; SPC

special purpose trust; SPT

special purpose vehicle; SPV

strike price
trustee
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A hedge ratio of .70 implies that a hedged portfolio should consist
of:

{Mlong .70 calls for each short stock

(Bshort .70 calls for each long stock

{Olong .70 shares for each short call

{Dlong .70 shares for each long call. [AAM4E])
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