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We set a dynamic stochastic model for the interbank daily market for funds in Colombia. The
framework features exogenous reserve requirements and requirement period, competitive
trading among heterogeneous commercial banks, daily open market operations he

https://ideas.repec.org/p/bdr/borrec/782.html#download
http://investiga.banrep.gov.co/es/borradores/be-1340
http://investiga.banrep.gov.co/es/borradores/be-1339
http://investiga.banrep.gov.co/es/borradores/be-1338
http://investiga.banrep.gov.co/publicaciones/lista

