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VDM Verlag Jun 2009, 2009. Taschenbuch. Book Condition: Neu. 219x150x15 mm. Neuware - A
popular class ofyield curve models is based on the Nelson and Siegel (1987) (hereafter NS)
approach offitting yield curve data with simple functions of maturity. However, NS models are
not theoretically consistent and they also lack an economic foundation, which limits their wider
application in finance and economics. This thesis derives an intertemporally-consistent and
arbitrage-free version of the NS model, and provides an explicit macroeconomic foundation for
that augmented NS (ANS) model. To illustrate the general applicability of the ANS model, it is
then applied to four distinct topics spanning finance and economics, each of which are active
areas of research in their own right: i.e (1) forecasting the yield curve; (2) investigating
relationships between the yield curve and the macroeconomy; (3) fixed interest portfolio
management; and (4) investigating the uncovered interest parity hypothesis (UIPH). 168 pp.
Englisch.
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Extensive manual! Its this type ofgreat read through. Sure, it is actually engage in, nonetheless an interesting and amazing literature. Its been written
in an exceedingly simple way and it is simply right after i finished reading this pdfthrough which basically altered me, affect the way i believe.

-- Mrs. Mertie Cummerata

Complete guideline! Its this kind ofgood read. It can be writter in easy terms rather than difficult to understand. | am delighted to tell you that here is
the very best book i have got go through during my very own lifestyle and might be he greatest ebook for at any time.

-- Bill Klein
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