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V) Plain vanilla products
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¥) RISK

0) Packages

#) Forward contract-range or zero-cost collar or flexible forward or cylinder option or option fence
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V) Nonstandard American options
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V) Forward start options
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V) Binary options
Y) Cash-or-nothing call
Y) Asset-or-nothing call
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V) Shut option
Y) Asian option

Y) Average price call



Sy g 5 Jbo g Sls & FAY

S A3k e max (), K- S,,) Jslee Mass o g0 o2 okh 5l Lol sl
ol oA a0 55 Lo ste Jgb 3 S Cd b olls (a5l Jaw gte (S, OF s
Ll g5 oo g 9 05s 0l Cslae Sllas 5l Cad v e SO elae Sl s 5
SolaailZ e A8 (5 5 Sl eSS lladl 2 Ol e sl s Sty
oyl dlo b 53 Ul ol Vs 0o Vv v (o O o 31 s I el oS
el bl b pUl s ad 08 8wl a5l sl Sles lae 5o L s
Ll lslin & 53 ol Jas 320 48 350 305 (slabalan 5Ll sl 3 S s dal = s
o3l b Ll o e ol il ol mdas 51 VL cdins o &) sdol Jlo b a8
Al S 3 a4 ot a4 gt Cd A8 L

RCS I+ GV SN PSP RY T PO o I N I W PO TC XS [ P P &
225W smax (v, Sp-S,,,) Jslas (Y)«uj.élj: Coad Lo g0 Ay 2 Lt SO0 50
Shastl s g sl max (0, Sgpe - S7) Jabes T bl 35 Coad Lo 2o 55 5 Sl O
ol Sl (s Cad Lo g 4SS e I o0 el 20 Ssles
By dal s olg wd Sl i Sleye)n SO s el il Dl ads 5 b o
53 abls 1 (BLys ad b gt 45 A5S e e DL 65l e
2 el olg e Sl a8 Sleges SO s el el by J b

A b 2lils S Vsl (5l dalas jlasl glasls,f 5
S Ses bl i 53 abls &G i 5 315 (81 45 abales SL) sLoasls )| 3
35l g0 53 035 o 3 (1A slae DLt Ol e 4 T 5H DBl 5 s A e
alalas [lat| G G el SIS le o8 51 Jle Ol e 4 s 5 18 ks
woslee gl o alalas Sl als)l 3 SO oUWl Y Blie o3 o 5ol 2 6l
D ph P D s 6J-<i> o ol gl S J{U“ 03 ool 2L K

\) Average price put
Y) Average strike call
Y) Average strike put
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V) Rainbow options

Y) Libor-contigent FX

Y) Basket options

t) Mortgage-backed securities
0) Residential mortgage portfolio
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V) Government National Mortgage Association

Y) Federal National Mortgage Association
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V) Collateralized mortgage obligations
Y) Pass through
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V) Stri ped mortgage backed securities (STRIPS)
Y) Interest only
Y) Principle only

¥) Plain vanilla interest rate
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V) Step up swap
Y) Amortizing swap
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V) Compounding swaps
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V) Fluting for fluting
Y) Cross-currency interest rate swap
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V) Convexity adjustment
Y) Libor-in-Arrears swaps

) Constant maturity swap
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V) Differential swaps
Y) Pure interest rate play

) Equity swap
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V) Accrual swap
Y) Cancelable swaps

Y) Plain vanilla
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V) Index amortizing swaps

Y) Indexed principal swaps

) Mortgage-backed security is a constant prespecified volatility level
¥) Commodity swap
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V) Volatility swaps

Y) Bizarre Deals

Y) Bankers Trust

¥) Procter and Gamble
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