Aside
Words spoken by an actor directly to the audience, which are not "heard" by the other characters on stage during a play. In Shakespeare's Othello, Iago voices his inner thoughts a number of times as "asides" for the play's audience.

Scrubs

http://www.youtube.com/watch?v=M6N4Tjo9lQk&feature=related
Monologue
A speech by a single character without another character's response.
A Few Good Men http://www.youtube.com/watch?v=hopNAI8Pefg&playnext=1&list=PLE92863290265CDD7
Soliloquy
A speech in a play that is meant to be heard by the audience but not by other characters on the stage. If there are no other characters present, the soliloquy represents the character thinking aloud. Hamlet's "To be or not to be" speech is an example. 
(Fight Club – I Know You)
http://www.youtube.com/watch?v=DiNVoLvJRWg&feature=related
