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Option-Implied Long Term Interest Rate Expectations
and Demand Supply Balance in JGB-Market
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1-1. Long Term interest rate : Theoretical aspect
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i ‘nominal interest rate, m: inflation rate, g‘ real economic growth rate
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1-2. Long Term interest rate : Experimental aspect
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The Demand-Supply Balance in JGB-Market
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1-3. Previous Works and Our Approach
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2. Option Implied Long interest rate
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2-1. Case Studies: QQE1 (2013/4/4)
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2-2. Case Studies: QQE2 (2014/10/31 )
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3. Conclusion
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