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(1) What is the shape of the current term-structure of interest rates?

(2) What is the yield differential between 3-month, 5-year, 10-year, and 30-year U.S. Treasuries in basis points?

(3) How much would the price of a fixed-income security with duration of 6.8 change if yields moved from 4 to 2 percent?







(4) What are the durations of the five-year, ten-year, thirty-year Treasury bonds using most recent quotes available?  What about the strips with corresponding maturity dates?

(5) What is the current rate for a fixed-variable five-year swap?







