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246 x 189 mm. Language: English . Brand New Book ***** Print on
Demand ***** This study pursues two addenda to the practitioner
and academic on the effect of monetary policy on asset prices.
First, this paper applies cointegration theory, and, second, relaxes
the stringent assumption in the literature that changes in 10-year
Treasury yields, stock returns, and changes in the stance of
monetary policy are exogenous. Given quarterly data from 1978:
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