DETERMINANTS OF THE UNITED KINGDOM GOVERNMENT BOND YIELD
ADHI WICAKSONO, T. Hani Handoko, M.B.A., Ph.D

Universitas Gadjah Mada, 2020 | Diunduh dari http://etd.repository.ugm.ac.id/

UNIVERSITAS
GADJAH MADA

References

Afonso, A. and Rault, C., 2015. Short-and long-run behaviour of long-term sovereign bond
yields. Applied Economics, 47(37), pp.3971-3993.

Balduzzi, P., Elton, E.J. and Green, T.C., 2001. Economic news and bond prices: Evidence
from the US Treasury market. Journal of financial and Quantitative analysis, pp.523-543.

Batten, J.A., Fetherston, T.A. and Hoontrakul, P., 2006. Factors affecting the yields of emerging
market issuers: Evidence from the Asia-Pacific region. Journal of International Financial
Markets, Institutions and Money, 16(1), pp.57-70.

Bodie, Z., Kane, A., & Marcus, A., 2013. Essentials of Investments. McGraw-Hill/lrwin.

Brigham, E.F. and Ehrhardt, M.C., 2013. Financial management: Theory & practice. Cengage
Learning.

Cepni, O. and Giney, IL.E., 2019. Local currency bond risk premia: A panel evidence on
emerging markets. Emerging Markets Review, 38, pp.182-196.

Chionis, D., Pragidis, I. and Schizas, P., 2016. The determinants of Greek bond vyields: an
empirical study before and during the crisis. Journal of Economic Studies.

Brooks, C., 2019. Introductory econometrics for finance. Cambridge university press.

Codogno, L., Favero, C. and Missale, A., 2003. Yield spreads on EMU government
bonds. Economic Policy, 18(37), pp.503-532.

Engle, R.F., 1982. An Introduction to the Use of ARCH/GARCH models in Applied
Econometrics. Journal of Business, New York.

Fabozzi, F.J., 2007. Fixed income analysis (\Vol. 6). John Wiley & Sons.

Fabozzi, F.J., 2005. Bond Markets, Analysis and Strategies”(Int’l Edition)-5th Edition.
Prentice Hall.

Gadanecz, B., Miyajima, K. and Shu, C., 2014. Exchange rate risk and local currency sovereign
bond yields in emerging markets.

Giordano, L., Linciano, N. and Soccorso, P., 2012. The determinants of government yield
spreads in the euro area.

Guijarati, D.N., 2009. Basic econometrics. Tata McGraw-Hill Education.

Hsing, Y., 2015. Determinants of the government bond yield in Spain: a loanable funds
model. International Journal of Financial Studies, 3(3), pp.342-350.

Jaramillo, L. and Weber, A., 2013. Bond yields in emerging economies: it matters what state
you are in. Emerging Markets Review, 17, pp.169-185.

Jeffrey, M.W., 2009. Introductory Econometrics: A modern approach. Canada: South.

25



DETERMINANTS OF THE UNITED KINGDOM GOVERNMENT BOND YIELD
ADHI WICAKSONO, T. Hani Handoko, M.B.A., Ph.D

Universitas Gadjah Mada, 2020 | Diunduh dari http://etd.repository.ugm.ac.id/

UNIVERSITAS
GADJAH MADA

Jurksas, L. and Kropieng, R., 2014. Macroeconomic determinants of Lithuanian government
security prices. Ekonomika, 93, pp.7-23.

Lind, D.A., Marchal, W.G. and Wathen, S.A., 2012. Statistical techniques in business &
economics. New York, NY: McGraw-Hill/lrwin,.

Liu, L., Lin, H. and Varshney, S., 2018. Seasonality in the 10-year Treasury
Yield. International Research Journal of Applied Finance, 9(6), pp.291-302.

Mankiw, G., 2009. Macroeconomics. New York: Worth Publishers.

Miyajima, K., Mohanty, M.S. and Chan, T., 2015. Emerging market local currency bonds:
diversification and stability. Emerging Markets Review, 22, pp.126-139.

Monticini, A. and Thornton, D.L., 2013. The effect of underreporting on LIBOR rates. Journal
of Macroeconomics, 37, pp.345-348.

Orlowski, L.T. and Lommatzsch, K., 2005. Bond yield compression in the countries converging
to the euro.

Perovi¢, L.M., 2015. The impact of fiscal positions on government bond yields in CEE
countries. Economic Systems, 39(2), pp.301-316.

Stander, Y., 2005. Yield curve modelling. Palgrave.
Zaj a, M.M., Jakovcevi¢, D. and Visi¢, L., 2018, January. Determinants of the government bond

yield: Evidence from a highly euroised small open economy. In 8th Business & Management
Conference, Venice.

26



