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Eigenvectors' Factor Loadings by 
Maturities, 1996-1998
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Eigenvectors' Factor Loadings by 
Maturities, 2002-2004
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Eigenvectors' Factor Loadings by Maturities, 
2004-2006
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Eigenvectors' Factor Loadings by 
Maturities, 1998-2000
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Eigenvectors' Factor Loadings by Maturities, 
2000-2002
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5*55 986 9A6 986 986

5*5G���������� 996 936 356 326

5*25���������� 936 356 3=6 3=6

5*2G���������� 936 326 3=6 3A6

5*55 9A6 ?36 926 986

5*55 :96 ?A6 ??6 :26
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Two-Factor Model

One-Factor Model
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