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EX26: consider a zero coupon bond (ZCB) that is quoted 94.3, ending in 6 monthes,
nominal value (rembursmente value) 100.
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EX29: Suppose the spot rates of interest for investment horizons of 1, 2, 3 and 4
years are, respectively, 4%, 4.5%, 4.5%, and 5%. Calculate the forward rates of
interest fort=1, 2, 3 and 4.
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