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(1) If inflation is expected to be 2% and the real rate is 1%, according to the Fisher equation what is the nominal rate (with and without the cross-product term)?


(2) What is the shape of the term structure of real rates as reflected in TIPs quotes for September 23 or 30, 2005?







(3) What is the forward rate for a one-year Treasury strip in one year on September 30, 2005?







(4) What is the forward rate for a one-year Treasury strip in five years on September 30, 2005?







(5) What is the forward rate for a five-year Treasury strip in five years on September 30, 2005?


(6) What is the forward rate for a three-month T-bill in three months on September 30, 2005?





(7) What is the forward rate for a three-month T-bill in six months on September 30, 2005?

