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VDM Verlag Jun 2009, 2009. Taschenbuch. Book Condition: Neu. 219x150x15 mm. Neuware - A
popular class of yield curve models is based on the Nelson and Siegel (1987) (hereafter NS) approach
of fitting 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...
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The publication is easy in read safer to comprehend. It is actually rally intriguing throgh studying time. I am easily will get a delight of looking
at a created publication.
-- Claud Feest

Comprehensive guide for publication lovers. it absolutely was writtern really flawlessly and valuable. You wont really feel monotony at
whenever you want of your own time (that's what catalogs are for concerning if you ask me).
-- Rowan Gerlach II
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