Minimum Cost Reconstruction Strategy for
Bond Portfolio Immunization Models
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Abstract
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cBg By, 48 59 #A F8E AXNE AAS L ok ey nZFE FFo] fEe] At
1E AT o)2& <] Wil wE o]x& 9 H(interest-rate risk) & 7RI o o9 2 ¥ S
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of & AAZIA L WEHE uEr|E T o] FS A BA Bl o BEH 2L FAAY
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AN e Aol A3 dxH EE/ Brh AA T2 1o AP FARFAE oA F Y, o]
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Ze] MFE 7tA2. &, ola&o] Aedtd AFAFAL F/skAT A Bidtn e AU
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