A Signal of Imperfect Portfolio Capital Adjustments from the Relationship Between

YeI ogamae |ca ore| necia_l mbla orleaolf.e Inv tlgacuEu

A—oljustments from ﬂ1e Relationship
Between Yields of Domestic and Foreign
Colombian Debt

Borradores de Economia
Numero:

216

DOI:
https://doi.org/10.32468/be.216
Publicado:

Jueves, 1 Agosto 2002

Authors:

Luis E. Arango,

Yanneth Rocio Betancourt-Garcia
Clasificacion JEL:

C32, G14, G15

Palabras clave:

yield, Interest Parity, capital mobility, nonlinearities
Descargar documento

Lo mas reciente

Remesas, crecimiento y convergencia econdmica regional: evidencia para los departamentos
de Colombia

Clark Granger, Jhorland Ayala-Garcia, Fabio Montenegro Aparicio

Adaptacién a mitigaciones fallidas: impactos sociales y econémicos de la electrificacion de
mini-redes solares en comunidades insulares colombianas

Hans-Erik Edsand, Andrés Alean-Romero, Jhorland Ayala-Garcia, Tania Jiménez Castilla,
Sandra C. Valencia

Mas alla del acceso: brechas de género en la educacioén universitaria en Colombia

Ana Maria Iregui-Bohdrquez, Ligia Alba Melo-Becerra, Maria Teresa Ramirez-Giraldo, Jorge
Leonardo Rodriguez Arenas

Otras Publicaciones

In this paper we check the relationship between the yields of the Colombian bonds traded in
the (secondary) internal market and the yields of the sovereign global securities for the
sample period 1999-2001. The hypothesis we maintain is that, under the as

A Signal of Imperfect Portfolio Capital Adjustments from the Relationship Between Yields of
Domestic and Foreign Colombian Debt


https://doi.org/10.32468/be.216
http://investiga.banrep.gov.co/profile/365
http://investiga.banrep.gov.co/profile/1268
https://ideas.repec.org/p/bdr/borrec/216.html#download
http://investiga.banrep.gov.co/es/documentos/dtser-347
http://investiga.banrep.gov.co/es/documentos/dtser-347
http://investiga.banrep.gov.co/es/documentos/dtser-346
http://investiga.banrep.gov.co/es/documentos/dtser-346
http://investiga.banrep.gov.co/es/borradores/be-1364
http://investiga.banrep.gov.co/publicaciones/lista

