Term Structure of listed german federal securities

as at 12.09.2017
Source: Deutsche Bundesbank

discrete yields -0,0079 -0,0079 -0,0080 -0,0077 -0,0069 -0,0056 -0,0041 -0,0024 -0,0008 0,0007 0,0021| Dataare taken from Deutsche Bundesbank at 12.09.2017.
Tables have been calculated by the Chair of Financial

years 10 11 12 13 14 15 16 17 18 19 20 Management @ HHL (Prof. Dr. Bernhard Schwetzler).

discrete yields 0,0033  0,0045 0,0055 0,0064 0,0071 0,0078 0,0084 0,0090 0,0095 0,0099 0,0103

years 21 22 23 24 25 26 27 28 29 30

discrete yields 0,0107 0,0110 0,0113 0,0116  0,0118 0,0121  0,0123 0,0125 0,0127 0,0129

Yield Curve: Svensson (1994)
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3-Month averaged Term Structure of listed german federal securities with extrapolation according to IDW

as at 12.09.2017
Source: Deutsche Bundesbhank

Data are taken from Deutsche Bundesbank at 12.09.2017.
Tables have been calculated by the Chair of Financial
Management @ HHL (Prof. Dr. Bernhard Schwetzler).

Term Structure as requested by IDW
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