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A maximum likelihood method for estimating the power-law exponent verifies that the
positive and negative tails of the Colombian stock market index (IGBC) and the Colombian
peso exchange rate (TRM) approximate a scale-free distribution, whereas none of th

https://ideas.repec.org/p/bdr/borrec/812.html#download
http://investiga.banrep.gov.co/es/content/uncertainty-and-monetary-policy-case-central-bank-colombia
http://investiga.banrep.gov.co/es/espe/espe111
http://investiga.banrep.gov.co/es/borradores/be-1348
http://investiga.banrep.gov.co/publicaciones/lista

