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Abstract

This technical appendix for Estimating Affine Multifactor Term Structure Models Using Closed-Form Like-
lihood Ezpansions contains (1) formulae for the log-transition functions for the two one-factor affine models,
(2) tables showing Monte Carlo simulations for the one- and two-factor models, and (3) real data estimates
for the one- and two-factor models.

A. Appendix: Formulae for the Log-Transition Functions

In this Section, we give the coefficients of the closed-form expansions for the log-transition functions corre-
sponding to the two one-dimensional models. Expansions for all models are available in computer form from

the authors upon request.

A.1. The Ay(1) Model
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A.2. The A;(1) Model
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