Forecasting the USD/COP Exchange Rate: A Random Walk with a Variable Drift -

Ertal de Investig.acionei!fﬁonéﬁiig E 'C O E E I B l
| |

A Random Walk with a Variable Drift

Borradores de Economia
Numero:

253

Publicado:

Viernes, 1 Agosto 2003
Clasificacion JEL:
C33,F21,F34

Palabras clave:
Exchange Rate
Descargar documento

Lo mas reciente

Settlement liguidity in the Colombian large-value payment system: the role of reserve
requirements

Fredy Gamboa-Estrada, Freddy Cepeda-Lépez, Javier Ivan Miguélez-Marquez

Geopolitical risk and emerging market sovereign risk premia

Fredy Gamboa-Estrada, José Vicente Romero

Assessing the effects of recent provisioning rules on consumer credit allocation in Colombia
Fredy Gamboa-Estrada, Diego Cuesta, Camilo Sanchez-Quinto

Otras Publicaciones

This study develops three exchange rate models as well as a simple statistical model defined
as a random walk with a variable drift. The exchange rate models all use the purchasing
power parity hypothesis to account for the long-term relationships between
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