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MOVE Implied Volatility Index – [VIX for Bonds]

2

Source: Credit Suisse LOCUS
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Euro MOVE Index
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Source: Credit Suisse LOCUS
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MOVE Index [bonds] vs VIX Index [stocks]
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Source: Heisenberg Report
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Source: Credit Suisse LOCUS
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Source: Credit Suisse LOCUS
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MBS Coupon Distribution
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Source: Federal Reserve Economic Data
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Nominal GDP vs. 10-year Treasury Rate
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Source: Bloomberg Finance L.P.
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Source: Bloomberg Finance L.P.
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Source: Market Watch
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Source: Credit Suisse LOCUS
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Source: Minack Advisors 2021
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Source: Robins & Associates, LLC
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A steeper Yield Curve supports the plumbing of our financial system.

Higher long-term interest rates improve the health of our pension and 
insurance systems.

Higher long-term rates make private long-term health care policies more 
affordable and thus reduce the reliance upon Medicare. 

It is a public policy benefit for corporate borrowers to enhance 
retirement income via higher interest rates, and thus reduce the need for 
Government assistance. 

Yield Curve Control conceals market information and encourages Moral 
Hazard, to the detriment of both policy makers and investors.
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Disclosures
Simplify Asset Management Inc. is a Registered Investment Adviser. Advisory services are only offered to clients or prospective clients where 
Simplify Asset Management Inc. and its representatives are properly licensed or exempt from licensure. SEC registration does not constitute an 
endorsement of the firm by the Commission, nor does it indicate that the advisor has attained a particular level of skill or ability. Be sure to first 
consult with a qualified financial adviser and/or tax professional before implementing any strategy. This website and information are not intended 
to provide investment, tax, or legal advice.

This website is solely for informational purposes and does not intend to make an offer or solicitation for the sale or purchase of any specific 
securities, investments, or investment strategies. These materials are made available on an “as is” basis, without representation or warranty. The 
information contained in these materials has been obtained from sources that Simplify Asset Management Inc. believes to be reliable, but 
accuracy and completeness are not guaranteed.

Unless otherwise noted, any performance returns presented in these materials reflect purely academic backtest performance and do not 
represent returns that an investor actually attained or necessarily could have attained. Hypothetical model results have many inherent limitations, 
some of which, but not all, are described herein. One of the limitations of hypothetical performance results is that they are generally prepared 
with the benefit of hindsight. In addition, hypothetical trading does not involve financial risk, and no hypothetical trading record can completely 
account for the impact of financial risk in actual trading. Unless otherwise stated, hypothetical, back-tested performance results are not adjusted 
for the payment of any fees, expenses, transaction costs, commissions or taxes.

This information is only current as of the date indicated and may be superseded by subsequent market events or for other reasons. Neither the 
author nor Simplify Asset Management Inc. undertakes to advise you of any changes in the views expressed herein.

Past performance is no guarantee of future returns. Investing involves risk and possible loss of principal capital.


