This Matlab script decomposes the yield curve into term premium and risk neutral yields, as described in Adrian, Crump and Moench (2013)
.

To update the model, the yield parameters (BETA0, BETA1, BETA2, BETA3, TAU1, and TAU2) of Gurkaynak, Sack and Wright (2007)
 contained in data/gswParams.xls and the monthly effective federal funds rate contained in data/ffr.xls must both be updated.

Yield parameters are updated regularly and can be found at:

http://www.federalreserve.gov/pubs/feds/2006/200628/200628abs.html
The monthly effective federal funds rate can be found at:

http://www.federalreserve.gov/releases/h15/data.htm
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