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Bibliogov, United States, 2013. Paperback Book Condition: New. 246 x 189 mm. Language: English.
Brand New Book ***** Print on Demand ***** This paper provides a robust structural identification
of the effects of U.S. interest rates on an emerging economy s asset values. Using newly available
intraday data, we investigate how surprises associated with U.S. macro data and FOMC
announcements move the yield spread on a benchmark Brazilian government dollar-denominated
bond and the Brazilianbroad stock price index. Our study...
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