
Does the Spot Curve Contain Information on Future Monetary Policy in Colombia? -
Portal de Investigaciones Económicas

Does the Spot Curve Contain Information on Future Monetary Policy in Colombia?

Does the Spot Curve Contain Information
on Future Monetary Policy in Colombia?
Borradores de Economia
Número: 
463
Publicado: 
Jueves, 1 Noviembre 2007
Clasificación JEL: 
E43, E44, E52
Palabras clave: 
Market Expectations of future Monetary Policy, Expectations Hypothesis, Term Structure.
Descargar documento

Lo más reciente
La Fecundidad en Colombia: Evolución Reciente y Factores Socioeconómicos Asociados
Juliana Jaramillo-Echeverri, Adriana Sofía Rodríguez
Movilidad espacial, oportunidad económica, y crimen
Gaurav Khanna, Carlos Alberto Medina-Durango, Anant Nyshadham, Daniel Ramos-Menchelli,
Jorge Andrés Tamayo-Castaño, Audrey Tiew
Pronosticando inflaciones de canastas de alimentos desagregadas en Colombia usando un
modelo XGBoost
Cesar Anzola-Bravo, Poveda-Olarte Paola
Otras Publicaciones

In order to asses the credibility of their targets and policies, inflation targeting central banks
always keep an eye on market expectations of the future inflation rates and short maturity
interest rates. In economies with developed financial markets the
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