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V) Credit default swap (CDS)
Y) Reference entity

) Credit event

¥) Reference obligation

0) National principal
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V) Binary credit default swap
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V) Basket credit default swap

Y) Contingent credit default swap
) Dynamic credit default swap
¥) Total return swap

0) Tex Gank

) Mic Bank

V) Texas

A) Michigan
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V) Swing option
Y) Take and pay option
Y) Seasonality and mean reversion
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