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We estimate a model of real exchange rate determination which is based on interest rate,
term structure and purchasing power parities. This model takes into account sovereign risk
as a key determinant with possibly non-linear effects. Estimations are perf

http://doi.org/10.32468/be.970
https://repositorio.banrep.gov.co/handle/20.500.12134/6281
http://investiga.banrep.gov.co/es/borradores/be-1324
http://investiga.banrep.gov.co/es/documentos/dtser-334
http://investiga.banrep.gov.co/es/borradores/be-1323
http://investiga.banrep.gov.co/es/borradores/be-1323
http://investiga.banrep.gov.co/publicaciones/lista

