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'The London Interbank Borrowing Rate. An interest rate offered between banks with
high credit rate.
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#This assumption is not true. However, the economic effect of this is insignificant, due
to the fact that within a standard fixed-for-float interest swap portfolio, an approximately
equal principal of swaps are paying LIBOR as are receiving LIBOR.
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Options, Futures and Other Derivatives

Pricing and Hedging Swaps

Principal Component Analysis

Part 1-2: In Pursuit of a Better Butterfly



