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10th Conference on Fixed Income Markets

Fixed Income Research and Implications for Monetary Policy
April 29-30, 2027 at the Federal Reserve Bank of Chicago
Submission Deadline: December 15, 2026

Keynote Speakers:
Hanno Lustig, Mizuho Financial Group Professor of Finance, Stanford Graduate School of Business

Roberto Perli, Manager of the System Open Market Account, Federal Reserve Bank of New York

The Bank of Canada, the Federal Reserve Bank of Chicago, and the Federal Reserve Bank of San
Francisco are hosting a conference on Fixed Income Research and Implications for Monetary Policy,
to be held in Chicago on April 29-30, 2027.

The conference will provide an opportunity for researchers to discuss theoretical and empirical
issues in fixed income research and how they relate to the conduct of monetary policy.

Topics of particular interest include:
* Macroeconomic determinants of yields, including inflation, long-run growth and productivity;
¢ Fiscal policy, government debt supply, and debt management;
¢ International fixed-income markets, exchange rates, and global demand for safe assets;
« Intermediation frictions and market structure, including in repo and funding markets;
e Monetary-policy implementation and transmission.

We will also consider papers on fixed income research broadly defined, such as term structure
modeling, bond market volatility, estimation of risk premia, default risk, corporate bond markets,
and securitization.

Those interested in presenting research at this conference should send a draft of their paper or a
detailed abstract to chi.fixed.income.markets.conference@chi.frb.org by December 15, 2026. The
authors of accepted papers will be notified by mid-January. The organizers will cover reasonable
travel expenses for presenters. Electronic copies of the conference papers will be made available
online.
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Antonio Diez de los Rios, Bank of Canada
Jean-Sebastien Fontaine, Bank of Canada

Thomas King, Federal Reserve Bank of Chicago

Walker Ray, Federal Reserve Bank of Chicago

Stefania D’Amico, Federal Reserve Bank of New York
Michael Bauer, Federal Reserve Bank of San Francisco
Jens Christensen, Federal Reserve Bank of San Francisco
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