
Derivatives Lab

Session 5

September 19, 2011

1. Visit the web site of the European Central Bank (ECB) and look for their yield curve
data. What data is contained in the files?

2. The ECB publishes spot rate data in a downloadable CSV file. Find online docu-
mentation on how to read CSV files, read in the ECB spot rates, and plot the yield
curve.
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