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Abstrak
 

Bloomberg adalah salah satu aplikasi untuk mengetahui proses penghitungan harga aktual dan diagram

keuntungan dari sebuah strategi derivatif. Tugas akhir ini membahas penghitungan harga aktual option,

menginterpretasikan kurva <em>forward</em> mata uang, menghitung<em> implied volatility</em> dari

nilai tukar mata uang, serta membahas indeks <em>SKEW.</em>

......

Bloomberg is an application used by financial industry professionals to price derivative instruments and

construct profitability diagrams of various derivative strategies. This final paper is discussing the features

available on Bloomberg Terminal such as pricing options, interpreting currency forward, calculating implied

volatility of currency exchanges and SKEW indexes.
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