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BiblioGov. Paperback. Book Condition: New. This item is printed on demand. Paperback. 36 pages.
Dimensions: 9.7in. x 7.4in. x 0.1in.I examine pre-announcement and news effects on the stock
market in the context of public disclosure of monetary policy decisions. The results suggest that the
stock market tends to be relatively quiet--conditional volatility is abnormally low--on days
preceding regularly scheduled policy announcements. Although this calming effect is routinely
reported in anecdotal press accounts, it is statistically significant only over the past four to five
years, a result that I attribute to changes in the Federal Reserves disclosure practices in early 1994.
The paper also looks at how the actual interest rate decisions of policy makers affect stock market
volatility. The element of surprise in such decisions tends to boost stock market volatility
significantly in the short run, and positive surprises--higher-than-expected values of the target
federal funds rate--tend to have a larger effect on volatility than negative surprises. The
implications of the results for broader issues in the finance literature are also discussed. This item
ships from La Vergne,TN. Paperback.

READ O NLINEREAD O NLINE
[ 5.44 MB  ][  5.44 MB  ]

ReviewsReviews

Complete manual! Its such a great study. It really is writter in straightforward phrases rather than hard to understand. You are going to like the way the
article writer create this publication.
-- Ike Fa del-- Ike Fa del

Absolutely essential study book. It normally fails to price excessive. I realized this ebook from my dad and i encouraged this publication to find out.
-- Ma r iela  Str om a n-- Ma r iela  Str om a n

http://www.edpub.tech/finance-and-economics-discussion-series-pre-anno.html
http://www.edpub.tech/finance-and-economics-discussion-series-pre-anno.html


8EQFQOTIJO « Finance and Economics Discussion Series: Pre-Announcement Effects, News, and Volatility: Monetary Policy... Doc

See AlsoSee Also

Klara th e C o w  Wh o  Kn o w s H o w  to  Bo w  ( Fu n  R h y min g P ictu re Bo o k/Bed time Sto ry  w ith  Farm A n imals ab o u tKlara th e C o w  Wh o  Kn o w s H o w  to  Bo w  ( Fu n  R h y min g P ictu re Bo o k/Bed time Sto ry  w ith  Farm A n imals ab o u t
Frien d sh ip s,  Bein g Sp ecial an d  L o v ed . A ges 2- 8)  ( Frien d sh ip  Series Bo o k 1)Frien d sh ip s,  Bein g Sp ecial an d  L o v ed . A ges 2- 8)  ( Frien d sh ip  Series Bo o k 1)
Createspace, United States, 2015. Paperback. Book Condition: New. Apoorva Dingar (illustrator). Large Print. 214 x 149 mm.
Language: English . Brand New Book ***** Print on Demand *****.Klara is a little diLerent from the other cows, because she has a very
special...

C h ild ren  s Ed u catio n al Bo o k:  J u n io r L eo n ard o  Da Vin ci :  A n  In tro d u ctio n  to  th e A rt,  Scien ce an d  In v en tio n s o fC h ild ren  s Ed u catio n al Bo o k:  J u n io r L eo n ard o  Da Vin ci :  A n  In tro d u ctio n  to  th e A rt,  Scien ce an d  In v en tio n s o f
Th is Great Gen iu s.  A ge 7 8  9  10 Y ear- Old s.  [ U s En glish ]Th is Great Gen iu s.  A ge 7 8  9  10 Y ear- Old s.  [ U s En glish ]
Createspace, United States, 2013. Paperback. Book Condition: New. 254 x 178 mm. Language: English . Brand New Book ***** Print on
Demand *****.ABOUT SMART READS for Kids . Love Art, Love Learning Welcome. Designed to expand and inspire young minds; this
is...

C h ild ren  s Ed u catio n al Bo o k J u n io r L eo n ard o  Da Vin ci  :  A n  In tro d u ctio n  to  th e A rt,  Scien ce an d  In v en tio n s o fC h ild ren  s Ed u catio n al Bo o k J u n io r L eo n ard o  Da Vin ci  :  A n  In tro d u ctio n  to  th e A rt,  Scien ce an d  In v en tio n s o f
Th is Great Gen iu s A ge 7 8  9  10 Y ear- Old s.  [ British  En glish ]Th is Great Gen iu s A ge 7 8  9  10 Y ear- Old s.  [ British  En glish ]
Createspace, United States, 2013. Paperback. Book Condition: New. 248 x 170 mm. Language: English . Brand New Book ***** Print on
Demand *****.ABOUT SMART READS for Kids . Love Art, Love Learning Welcome. Designed to expand and inspire young minds; this
is...

C h ild ren s Ed u catio n al Bo o k J u n io r Vin cen t v an  Go gh  A  Kid s In tro d u ctio n  to  th e A rtist an d  h is Pain tin gs.  A ge 7 8C h ild ren s Ed u catio n al Bo o k J u n io r Vin cen t v an  Go gh  A  Kid s In tro d u ctio n  to  th e A rtist an d  h is Pain tin gs.  A ge 7 8
9 10 y ear- o ld s SM A R T R EA DS f o r .  -  Exp an d  In sp ire Y o u n g M in d s Vo lu me 19 10 y ear- o ld s SM A R T R EA DS f o r .  -  Exp an d  In sp ire Y o u n g M in d s Vo lu me 1
CreateSpace Independent Publishing Platform. Paperback. Book Condition: New. This item is printed on demand. Paperback. 26
pages. Dimensions: 9.8in. x 6.7in. x 0.2in.Van Gogh for Kids 9. 754. 99-PaperbackABOUT SMART READS for Kids. . . Love Art, Love
LearningWelcome. Designed to expand...

Gen u in e Bo o ks L  365 d ay s o f  p re- read  f ab le( C h in ese Ed itio n )Gen u in e Bo o ks L  365 d ay s o f  p re- read  f ab le( C h in ese Ed itio n )
paperback. Book Condition: New. Ship out in 2 business day, And Fast shipping, Free Tracking number will be provided aNer the
shipment.Paperback. Pub Date: 2005 Pages: 119 Publisher: Chinese women title: 365 days of pre-read fable List Price: 19.8 yuan of:
Langhammer...

So me o f  M y  Best Frien d s A re Bo o ks :  Gu id in g Gif ted  R ead ers f ro m P resch o o l to  H igh  Sch o o lSo me o f  M y  Best Frien d s A re Bo o ks :  Gu id in g Gif ted  R ead ers f ro m P resch o o l to  H igh  Sch o o l
Book Condition: Brand New. Book Condition: Brand New.

DM C A  N o ticeDM C A  N o tice  | TermsTerms

http://www.edpub.tech/klara-the-cow-who-knows-how-to-bow-fun-rhyming-p.html
http://www.edpub.tech/klara-the-cow-who-knows-how-to-bow-fun-rhyming-p.html
http://www.edpub.tech/children-s-educational-book-junior-leonardo-da-v.html
http://www.edpub.tech/children-s-educational-book-junior-leonardo-da-v.html
http://www.edpub.tech/children-s-educational-book-junior-leonardo-da-v-1.html
http://www.edpub.tech/children-s-educational-book-junior-leonardo-da-v-1.html
http://www.edpub.tech/childrens-educational-book-junior-vincent-van-go.html
http://www.edpub.tech/childrens-educational-book-junior-vincent-van-go.html
http://www.edpub.tech/genuine-books-l-365-days-of-pre-read-fable-chine.html
http://www.edpub.tech/genuine-books-l-365-days-of-pre-read-fable-chine.html
http://www.edpub.tech/some-of-my-best-friends-are-books-guiding-gifted.html
http://www.edpub.tech/some-of-my-best-friends-are-books-guiding-gifted.html
http://www.edpub.tech/dmca.html
http://www.edpub.tech/terms.html

	Finance and Economics Discussion Series: Pre-Announcement Effects, News, and Volatility: Monetary Policy and the Stock Market
	See Also


