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Demand ***** Movements in the prices of different assets are
likely to directly influence one another. This paper identifies the
, contemporaneous interactions between asset prices in U.S.
"E‘ financial markets by relying on the heteroskedasticity in their
Finae e Ecmm-ics movements. In particular, we estimate a structural-form GARCH
Discussion Series: Spillovers model that includes the short-term interest rate, the long-term
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This pdf will never be straightforward to get going on studying but quite enjoyable to read through. This is
certainly for all those who statte there was not a really worth studying. You are going to like the way the
blogger publish this publication.

-- Mrs. Adah Sawayn

This written book is excellent. it absolutely was writtern extremely completely and useful. You may like how
the article writer write this ebook.
-- Dayton Stracke I
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