
Oops, something went wrong. Check your browser's developer console for more details. ×

Forecasting the Yield Curve Shape

Charles p. Dolan

The Journal of Fixed Income  Summer 1999, 9  ( 1) 92 - 99

DOI: 10.3905/jfi.1999.319234

 Download PDF  Add to Favorites  Share  Labels  Cite  
Alerts

The Journal of Fixed Income Vol 9 Issue 1
(/content/iijfixinc/9/1)
Volume 9, Issue 1 
Summer 1999 (/content/iijfixinc/9/1)

Log in (/openid-connect/sams-sigma/login-redirect?
prompt=login&openid_connect_destination=/content/iijfixinc/9/1/92) to access this content or Request a Demo
(/Request-Demo)

Log in (/openid-connect/sams-sigma/login-redirect?prompt=login&openid_connect_destination=/content/iijfixinc/9/1/92)

Request a Demo (/Request-Demo)

Find topics, articles or authors...

Previous (Https://Www.Pm-Research.Com/Content/Iijfixinc/9/1/84)

 Focus (/highwire_display/entity_view/node/331749/content_tabs)

Article Authors

...

 Download PDF  Add to Favorites  Share  Labels  Cite  Alerts

Next

(/)
My Account (/openid-connect/sams-sigma/login-redirect?prompt=login&openid_connect_destination=/content/iijfixinc/9/1/92&custom_message=You%27ll%20need%2

Find topics, articles or authors...

https://pagead2.googlesyndication.com/pcs/click?xai=AKAOjstyoMaVYMEMN7M7f-zknzVjFz12qVlg49wwAXEVD0_oCGSAAPtzx8SR3stlFEKXMTk4UeYPbtrqgC31ubOCX8YS02IhId0VgTQayF_xEwsvqCz6ykkjBdUvnw0FJsHklKbOPTAEt5oyVHcIi9RVpsAi3GsSJfn1axsRWHsjNuMPZUqTEmNt6HG8tKjLyFABYPyjhNSDuVuveMhjcDe9_YUX-jE4IuEfIpdm6twDGhgzaWz2tJd6KenpUiKzR5wJ4a-6RiK66ncLQX7EPFdm0bEYPjvslAgvD03y_WmELNKt1fN4a0dwL-lzXmx8JIdOD2GmAmONZxW6sBpyZ067Ct-CkxoCqFP0sRobpWrNZgtwAj3Oc5Zoj8PxqEnU0KVDxtDv050N&sig=Cg0ArKJSzEI95tQqTx7i&fbs_aeid=%5Bgw_fbsaeid%5D&adurl=https://www.pm-research.com/topics
https://www.pm-research.com/content/iijfixinc/9/1
https://www.pm-research.com/content/iijfixinc/9/1
https://www.pm-research.com/openid-connect/sams-sigma/login-redirect?prompt=login&openid_connect_destination=/content/iijfixinc/9/1/92
https://www.pm-research.com/Request-Demo
https://www.pm-research.com/openid-connect/sams-sigma/login-redirect?prompt=login&openid_connect_destination=/content/iijfixinc/9/1/92
https://www.pm-research.com/Request-Demo
https://www.pm-research.com/content/iijfixinc/9/1/84
https://www.pm-research.com/highwire_display/entity_view/node/331749/content_tabs
https://www.pm-research.com/
https://www.pm-research.com/Request-Demo
https://www.pm-research.com/openid-connect/sams-sigma/login-redirect?prompt=login&openid_connect_destination=/content/iijfixinc/9/1/92&custom_message=You%27ll%20need%20to%20create%20a%20new%20password%20to%20access%20the%20new%20PMR%20website%20for%20the%20first%20time.%20To%20do%20this%2C%20please%20click%20%27Forgot%20password%3F%27%20below.%20For%20help%2C%20email%20support%40pm-research.com


Back to top 

 (/)

Part of the With Intelligence Group

 

About
(/about-

us)

Contact
(/contact-

us)

 

 

er.com/PM_Research_)w.linkedin.com/company/pmresearch/)

LOCATIONS

New York

41 Madison Avenue

20th Floor

New York, NY 10010

646 931 9045

London

One London Wall

London, EC2Y 5EA

0207 139 1600

Hong Kong

21/F Cityplaza Three,

https://pagead2.googlesyndication.com/pcs/click?xai=AKAOjsvzv43LWUMR3iwUpY4HLnFP39mCKu584P3BJOPHZ_OM2GKa_43arNUj3qrjE_kuuanBZnTl4v_Xj6z61zRwpCI3dX7r0AD8bj68Z99iCHlhCaTD4FhXfmnWFh3pqafaYV-f92QujqGq3Bbi-jc-e5OnWAjbM5Os08Rrmc8PrRSNEwjs9HO1cFohKH6ayQ4caFZye-Uevjy8gnyus2WSX4z2oyoOxE9KYLM49BcjuLGgYl1_Kf6pQKnvRmUBu3oXcyHm_miSB6FZqehsJi7QheBop0A9EBU04JmuV996pSfMgi6Yzg7Ybuk3d-DIJThKPekWsgDlyqSLlWXlIqA4fK0lUEZFfkqqqDOA_zGQIksHX3HZqZm9BLoJGmxkkAbYwQdfsBLo&sig=Cg0ArKJSzMnOELpFvvya&fbs_aeid=%5Bgw_fbsaeid%5D&adurl=https://www.pm-research.com/collections
https://pagead2.googlesyndication.com/pcs/click?xai=AKAOjstIPVTqFxdphlSrnpFZuFcQ0DyLqLWN1yLDwZKzXqETzXZSFYi0Y-4-6vs986aFPuTpLSLVZ8KGJRFpYbQ3q8LflDK8D8L4xFOI1_Jxr6FnJ7_wVJPn36yMSixnvACjO4EiKeJArowbQ6k-1dyymqUsIYLurnox8dRBAPQBJax9XzXy2VZN8Td1QtD7uAUTu7UCqjlHcaiTKc7GwWvTW4-uZZxr5f8ByRTyhlxlsn9fySANRMjV46Ffl7SKYLnV_fzM2jSwg8aEtkXvWrWZp-K3RDe0HyNvrgcyJvKKKJQ_EUeePpol8f6J5rSuGm9-kkGBDky3BX_4md3H7A1JZ3yTGOe2PDQfAAwgrW0MDKQfMIlW1-zKTcmVBQEq30ED0RPejioD&sig=Cg0ArKJSzLeYlOKNhaJ3&fbs_aeid=%5Bgw_fbsaeid%5D&adurl=https://www.pm-research.com/journals
https://pagead2.googlesyndication.com/pcs/click?xai=AKAOjsvQOBclQXmd8g3nmAhbIAy8QxNgvjoEW6cMcgsmAFtJd7hc_5xYnHzsaBu5WZRwd-Mhucwz1j4aQqmggCCMrkk2gsX58awK_dYU-hhjPOOvZ-1m7n7u9sFFAKLPNDIY7gS01jqMi5T5i_dZ9g_Ct1NFW7xkXLYkiT-QnynZ2HTV3gEhxXy6QJAicl9d6Vnle_p9BtXmcJLR5PTLPpLISaLj9-O1g9UXh3t3DxmB2Pzy2QY_et6WIeacCMfgvvja-ctplZWdIB9AQMrHHnnwl2SGYQrjjGo_g823M8QnmILy9QOZakehLSmApWutV4lum3MqsZRwl7_1T1VnTaF7yYP1Hv7p2uEGXg-Yo7WhxsfBFhwMqKZxt7hJ0DSwduCY1HcdPDaq&sig=Cg0ArKJSzBCrFElhP8_a&fbs_aeid=%5Bgw_fbsaeid%5D&adurl=https://www.pm-research.com/collections
https://www.pm-research.com/
https://www.pm-research.com/about-us
https://www.pm-research.com/contact-us
https://twitter.com/PM_Research_
https://www.linkedin.com/company/pmresearch/


14 Taikoo Wan Road,

Taikoo

EXPLORE OUR RESEARCH

By Topic

By Journal

Portfolio Management in Theory and Practice (/topic/portfolio-management-theory-and-practice)

Quantitative Finance (/topic/quantitative-finance)

Economics and Financial History (/topic/economics-and-financial-history)

Risk Management in Theory and Practice (/topic/risk-management-theory-and-practice)

Asset Classes (/topic/asset-classes)

Regulation, Taxation, Governance, and Compliance (/topic/regulation-taxation-governance-and-compliance)

Portfolio Management (/content/iijpormgmt)

Financial Data Science (/content/iijjfds)

Impact & ESG Investing (/content/pmrjesg)

Fixed Income (/content/iijfixinc)

Investing (/content/iijinvest)

Derivatives (/content/iijderiv)

Alternative Investments (/content/iijaltinv)

Retirement (/content/iijretire)

Wealth Management (/content/iijwealthmgmt)

Beta Investment Strategies (/content/iijindinv)

Structured Finance (/content/iijstrfin)

Trading (/content/iijtrade)

Private Equity (/content/iijpriveq)

Practical Applications (/pa-reports)

© 2025 With Intelligence Ltd (https://withintelligence.com/) | All material subject to strictly enforced copyright laws.

Cookies (https://www.pageantmedia.com/cookies/)

Code of ethics (/code-of-ethics)

Terms & conditions (https://www.pageantmedia.com/terms/)

Privacy policy (https://withintelligence.com/privacy/)

https://www.pm-research.com/topic/portfolio-management-theory-and-practice
https://www.pm-research.com/topic/quantitative-finance
https://www.pm-research.com/topic/economics-and-financial-history
https://www.pm-research.com/topic/risk-management-theory-and-practice
https://www.pm-research.com/topic/asset-classes
https://www.pm-research.com/topic/regulation-taxation-governance-and-compliance
https://www.pm-research.com/content/iijpormgmt
https://www.pm-research.com/content/iijjfds
https://www.pm-research.com/content/pmrjesg
https://www.pm-research.com/content/iijfixinc
https://www.pm-research.com/content/iijinvest
https://www.pm-research.com/content/iijderiv
https://www.pm-research.com/content/iijaltinv
https://www.pm-research.com/content/iijretire
https://www.pm-research.com/content/iijwealthmgmt
https://www.pm-research.com/content/iijindinv
https://www.pm-research.com/content/iijstrfin
https://www.pm-research.com/content/iijtrade
https://www.pm-research.com/content/iijpriveq
https://www.pm-research.com/pa-reports
https://withintelligence.com/
https://www.pageantmedia.com/cookies/
https://www.pm-research.com/code-of-ethics
https://www.pageantmedia.com/terms/
https://withintelligence.com/privacy/

