
The international transmission of risk : causal relations among developed and
emerging countries&#039; term premia - Portal de Investigaciones Económicas

The international transmission of risk : causal relations among developed and emerging
countries&#039; term premia

The international transmission of risk :
causal relations among developed and
emerging countries&#039; term premia
Borradores de Economia
Número: 
869
Publicado: 
Domingo, 1 Marzo 2015
Clasificación JEL: 
E43, F36, C22
Palabras clave: 
Term Premium, Sovereign Risk, Latin America, Dynamic Multipliers
Descargar documento

Lo más reciente
Jóvenes que ni estudian ni trabajan: Dinámica y determinantes en Colombia
Francisco Javier Lasso-Valderrama, Carmiña Ofelia Vargas-Riaño
Dinámicas del Mercado Laboral Formal y el Desarrollo Económico
Anne Brockmeyer, Francois Gerard, Gabriel Ulyssea, Linda Wu, Marcelo Bergolo, Rodrigo Ceni
González, Bernard Kirui, Andrea Lopez-Luzuriaga, Leonardo Fabio Morales, Andrea Sofía
Otero-Cortés, Nadine Riedel, Matias Tapia, Tanisa Tawichsri, Verena Wiedemann
Tasa de Cambio Real de equilibrio basada en Redes neuronales
Marlon Salazar, Andrés Salazar-Mejía, Jorge Daniel Guevara-Acevedo, Juan David Duitama-
Correa
Otras Publicaciones

We study the effect of shocks to the United States government bonds term premium on Latin
American government bonds term premia. For doing so, we compute dynamic multipliers.
Our main findings indicate that Latin American countries' term premia respond pe
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