
Interest Arbitrage
0.01

0.005

0

-0.005

-0.01

2
2

2
2

2
2

2

2
2 2

2

2

2

2

1 1

1
1

1

1

1 1
1

1

1 1

1
1 1

0 5 10 15 20 25 30 35 40 45 50
Time (Year)

1/
Y

ea
r

Interest Arbitrage Adjusted : Equilibrium(Trade) 1 1 1 1 1 1 1 1
"Interest Arbitrage Adjusted.f" : Equilibrium(Trade) 2 2 2 2 2 2 2 2


