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Edition. 152 Pages. NEW. This book provides new insights into the application of dynamic models to emerging
markets. Each chapter focuses on a a different topic and examines the behaviour of financial and economic
variables in a large number of emerging economies in Eastern Europe, Latin America, and Asia. The studies
reveal the most appropriate model specifications that should be used in analyzing the behaviour of variables
such as interest rates in both emerging and non-emerging markets, banks' credit and default risk, sovereign
bond risk, inflation, external debt and growth in emerging markets. The results have important implications for
pricing of securities in financial markets and strategy of banks and other financial institutions and policy
makers. This book is valuable for all those working on financial markets and emerging economies, in partcular
those who are working on dynamic models at universities, financial institutions, central banks, and other
national and international agencies. Book Description: This book provides new insights into the application of
dynamic models to emerging markets. Each chapter focuses on a a different topic and examines the behaviour
of financial and economic variables in a large number of emerging economies in Eastern Europe, Latin
America, and Asia. The studies reveal the most appropriate model specifications that should be used in
analyzing the behaviour of variables such as interest rates in both emerging and non-emerging markets,
banks' credit and default risk, sovereign bond risk, inflation, external debt and growth in emerging markets.
The results have important implications for pricing of securities in financial markets and strategy of banks and
other financial institutions and policy makers.: This book is valuable for all those working on financial markets
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