
 

 

Geld- und Kreditpolitik - SS 2010 
 
• Aschinger-Cortés, Gerhard (2001) 

 Währungs- und Finanzkrisen  
 
•  Obstfeld, Maurice and Rogoff, Kenneth  

 “Foundations of International Macroeconomics”, 
 MIT Press, 1997, pp.559 - 566, pp.648-653. 
 
•  Jeanne, Olivier (2000) 

 “Special Papers in International Economics 20”,  
 International Finance Section, Princeton University 
 
•  Diamond, D. and P. Dybvig (1983)  

 “Bank Runs, Deposit Insurance and Liquidity”, 
 Journal of Political Economy, 91, pp. 401-419. 
 
•  Chang, Roberto and Velasco, Andres  

 “A Model of Financial Crises in Emerging Markets”, 
 The Quarterly Journal of Economics, Vol. 116, No. 2 (May, 2001), pp. 489-517. 
 
•  Morris, Stephen and Shin, Song Hyun  

 “Unique Equilibrium in a Model of Self-Fulfilling Currency Attacks”,  
 The American Economic Review, Vol. 88, No. 3 (Jun., 1998), pp. 587-597. 
 
•  Heinemann, Frank  

 “Unique Equilibrium in a Model of Self-Fulfilling Currency Attacks: Comment”,  
 The American Economic Review, Vol. 90, No. 1 (Mar., 2000), pp. 316-318. 
 
•  Corsetti, Giancarlo; Dasgupta, Amil; Morris, Stephen and Shin, Song Hyun  

 “Does One Soros Make a Difference? A Theory of Currency Crises with Large and Small Traders”, 
 The Review of Economic Studies, Vol. 71, No. 1 (Jan., 2004), pp. 87-113. 

http://www.amazon.de/exec/obidos/search-handle-url?_encoding=UTF8&search-type=ss&index=books-de&field-author=Gerhard%20Aschinger-Cort%C3%A9s�


 

 

[1]  Arellano, Cristina (2006) 
 “Default risk and income fluctuations in emerging economies”, forthcoming,  
 American Economic Review. 
 
[2]  Bakshi, Gurdip; Cao, Charles and Chen, Zhivu (1997)  
 “Empirical performance of alternative option pricing models”, 
 Journal of Finance 52, pp. 2003-2049. 
 
[3]  Bates, David S. (1991) 
 “The crash of ’87: Was it expected? The Evidence from Options Markets”,  
 Journal of Finance 46, pp. 1009-1044. 
 
[4]  Bikhchandani, Sushil; Hirshleifer, David and Welch, Ivo (1992) 
 “A theory of fads, fashion, custon, and cultural change as informational cascades”,  
 Journal of Political Economy 100, pp. 992-1026. 
 
[5]  Campa, Jose M. and Chang, P. H. Kevin (1996) 
 “Arbitrage-based tests of target zone credibility: evidence from ERM crossrate options”,   
 American Economic Review 86, pp. 726—740. 
 
[6]  Campa, José M.; Chang, P. H. Kevin and Refalo, James F. (2002) 
 “An options-based analysis of emerging market exchange rate expectations:  
 Brazil’s Real plan, 1994 -1997”,  
 Journal of Development Economics 69, pp. 227-253. 
 
[7]  Caplin, Andrew and Leahy, John (1994) 
 “Business as usual, market crashes and wisdom after the fact”,  
 American Economic Review 84, pp. 548-565. 
 
[8]  Carlsson, Hans and van Damme, Eric (1993) 
 “Global games and equilibrium selection”, 
 Econometrica 61, pp. 989-1018. 
 
[9]  Corsetti, Giancarlo; Pesenti, Paolo and Roubini, Nouriel (1999) 
 “Paper tigers? A model of the Asian crisis”,  
 European Economic Review 43, pp. 1211-1236. 
  
[10]  Diaz-Alejandro, Carlos (1985) 
 “Good-bye financial repression, hello financial crash”, 
 Journal of Development Economics 19, pp. 1-24. 
 
[11]  Eaton, Jonathan and Gersovitz, Mark (1981) 
 “Debt with potential repudiation: theoretical and empirical analysis”,  
 Review of Economic Studies 48, pp. 289-309. 
 
[12]  Flood, Robert and Garber, Peter (1984) 
 “Collapsing exchange-rate regimes: some linear examples”,  
 Journal of International Economics 17, pp. 1-13. 
 
[13]  Geanakoplos, John (1992) 
 “Common Knowledge”,  
 Journal of Economic Perspectives 6, pp. 53-82. 



 

 

 
[14]  Guimaraes, Bernardo (2006) 
 “Optimal external debt and default”,  
 mimeo. 
 
[15]  Guimaraes, Bernardo (2007) 
 “Currency crisis triggers: sunspots or thresholds?”, 
 mimeo. 
 
[16]  Jeanne, Olivier (1997)  
 “Are currency crises self-fulfilling? A test”,  
 Journal of International Economics 43, pp. 263-286. 
 
[17]  Jondeau, Eric and Rockinger, Michael (2000) 
 “Reading the smile: the message conveyed by methods which infer risk neutral densities”,   
 Journal of International Money and Finance 19, pp. 885-915. 
 
[18]  Krugman (1979) 
 “A Model of Balance-of-Payments Crises”,  
 Journal of Money, Credit and Banking 11, pp. 311-325. 
 
[19]  Merton, Robert C. (1976) 
 “Option pricing when underlying stock returns are discontinuous”, 
 Journal of Financial Economics 3, pp. 125-144. 
 
[20]  Morris, Stephen and Shin, Hyun (1998) 
 “Unique equilibrium in a model of selffulfilling currency attacks”,  
 American Economic Review 88, pp. 587-597. 
 
[21]  Obstfeld, Maurice (1996) 
 “Models of currency crises with self-fulfilling features”,  
 European Economic Review 40, pp. 1037-1047. 
 
[22]  Radelet, Steven and Sachs, Jeffrey (1998) 
 “The East Asian Financial Crisis: Diagnosis, Remedies, Prospects”,  
 Brookings Papers on Economic Activity, 1998 #1, pp. 1-90. 
 
[23]  Rose, Andrew and Svensson, Lars (1994) 
 “European exchange rate credibility before the fall”,  
 European Economic Review 38, pp. 1185-1216. 
 
[24]  Salant, Stephen and Henderson, Dale (1978) 
 “Market antecipation of government policy and the price of gold”,  
 Journal of Political Economy 86, pp. 627-648. 


