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In recent years, advances have been made in the theoretical and the empirical analysis
of the term structure of interest rates. However, such analysis is often very quantitative,
and it rarely emphasizes practical investment applications. There appears to be a need
to brid%e the gap between theory and practice and to set up an accessible framework
for sophisticated yield curve analysis.
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H%: Part 1: Overview of Forward Rate Analysis

Part 2: Market's Rte Expectations and Forward Rates

Part 3: Does Duration Extension Enhance Long-Term Expected Returns?

Part 4: Forecasting U.S. Bond Returns

Part 5: Convexity Bias and the Yield Curve

Part 6: A Framework for Analyzing Yield Curve Trades

Part 7: The Dynamics of the Shape of the Yield Curve -- Empirical Evidence, Economic
Interpretations and Theoretical Foundations

+ ()

Understanding the Yield Curve FEFEEE]

[ W

2257, BUatlh &£

i

FRAEER S e AE XAPR! fixed income securitiesBIEE %4, 19954 Solomon


javascript:$('#dir_26421403_full').hide();$('#dir_26421403_short').show();void(0);
http://www.allinfo.top/jjdd

Brothersthhirfy (X MEEURR— ??ﬁﬁﬂi?) NETN R XBLEES =R develope
dpgit s, REEZEAXBINVIE L fﬁﬁaﬁﬁzﬁﬁ I

BRRE T — DO EGRmREBEER, RFERNTBZERET], M™ENIER L E R
VEARIEAMMAR,

X ESalomon
brothersﬁﬂ %ll%ﬁgﬁ%&% NEFR 0 MFEHESTZ, T TED ?%, G
TLE

BERBEXR (& T%b;’? E AR TR AR A TSI I N B B SR E MR R B rE
PTEEIE /B Y o BE5Exfduration, convexity, barbell

=) ra
tradmg%%ﬁyﬁ KWF 7% PHRIVNAR. XEE W am BB A S g ~

Understanding the Yield Curve FEIBEEE]

1F

Understanding the Yield Curve FEIBEEE]



http://www.allinfo.top/jjdd
http://www.allinfo.top/jjdd

	Understanding the Yield Curve
	标签
	评论
	书评


