A Service of

ECOMNZTOR pr

Make Your Publications Visible.

Leibniz-Informationszentrum
Wirtschaft

Leibniz Information Centre
for Economics

Konig, Peter; Méller, Joachim

Article

Abweichungen von der Ungedeckten Zinsparitat

Kredit und Kapital

Provided in Cooperation with:
Duncker & Humblot, Berlin

Suggested Citation: Konig, Peter; Méller, Joachim (1990) : Abweichungen von der Ungedeckten
Zinsparitat, Kredit und Kapital, ISSN 0023-4591, Duncker & Humblot, Berlin, Vol. 23, Iss. 1, pp.

86-107,
https://doi.org/10.3790/ccm.23.1.86

This Version is available at:
https://hdl.handle.net/10419/293162

Standard-Nutzungsbedingungen:

Die Dokumente auf EconStor durfen zu eigenen wissenschaftlichen
Zwecken und zum Privatgebrauch gespeichert und kopiert werden.

Sie dirfen die Dokumente nicht fiir 6ffentliche oder kommerzielle
Zwecke vervielféltigen, 6ffentlich ausstellen, 6ffentlich zugénglich
machen, vertreiben oder anderweitig nutzen.

Sofern die Verfasser die Dokumente unter Open-Content-Lizenzen
(insbesondere CC-Lizenzen) zur Verfiigung gestellt haben sollten,
gelten abweichend von diesen Nutzungsbedingungen die in der dort
genannten Lizenz gewahrten Nutzungsrechte.

-. https://creativecommons.org/licenses/by/4.0/

WWW.ECONSTOR.EU

Terms of use:

Documents in EconStor may be saved and copied for your personal
and scholarly purposes.

You are not to copy documents for public or commercial purposes, to
exhibit the documents publicly, to make them publicly available on the
internet, or to distribute or otherwise use the documents in public.

If the documents have been made available under an Open Content
Licence (especially Creative Commons Licences), you may exercise
further usage rights as specified in the indicated licence.

Mitglied der

Leibniz-Gemeinschaft ;


https://www.econstor.eu/
https://www.zbw.eu/
http://www.zbw.eu/
https://doi.org/10.3790/ccm.23.1.86%0A
https://hdl.handle.net/10419/293162
https://creativecommons.org/licenses/by/4.0/
https://www.econstor.eu/
https://www.leibniz-gemeinschaft.de/

DOl https://doi.org/10.3790/ccm.23.1.86 | Generated on 2023-01-16 12:59:12
OPEN ACCESS| Licensed under CC BY 4.0 | https://creativecommons.org/about/cclicenses/



DOl https://doi.org/10.3790/ccm.23.1.86 | Generated on 2023-01-16 12:59:12
OPEN ACCESS| Licensed under CC BY 4.0 | https://creativecommons.org/about/cclicenses/



DOl https://doi.org/10.3790/ccm.23.1.86 | Generated on 2023-01-16 12:59:12
OPEN ACCESS| Licensed under CC BY 4.0 | https://creativecommons.org/about/cclicenses/



DOl https://doi.org/10.3790/ccm.23.1.86 | Generated on 2023-01-16 12:59:12
OPEN ACCESS| Licensed under CC BY 4.0 | https://creativecommons.org/about/cclicenses/



DOl https://doi.org/10.3790/ccm.23.1.86 | Generated on 2023-01-16 12:59:12
OPEN ACCESS| Licensed under CC BY 4.0 | https://creativecommons.org/about/cclicenses/



DOl https://doi.org/10.3790/ccm.23.1.86 | Generated on 2023-01-16 12:59:12
OPEN ACCESS| Licensed under CC BY 4.0 | https://creativecommons.org/about/cclicenses/



DOl https://doi.org/10.3790/ccm.23.1.86 | Generated on 2023-01-16 12:59:12
OPEN ACCESS| Licensed under CC BY 4.0 | https://creativecommons.org/about/cclicenses/



DOl https://doi.org/10.3790/ccm.23.1.86 | Generated on 2023-01-16 12:59:12
OPEN ACCESS| Licensed under CC BY 4.0 | https://creativecommons.org/about/cclicenses/



DOl https://doi.org/10.3790/ccm.23.1.86 | Generated on 2023-01-16 12:59:12
OPEN ACCESS| Licensed under CC BY 4.0 | https://creativecommons.org/about/cclicenses/



DOl https://doi.org/10.3790/ccm.23.1.86 | Generated on 2023-01-16 12:59:12
OPEN ACCESS| Licensed under CC BY 4.0 | https://creativecommons.org/about/cclicenses/



DOl https://doi.org/10.3790/ccm.23.1.86 | Generated on 2023-01-16 12:59:12
OPEN ACCESS| Licensed under CC BY 4.0 | https://creativecommons.org/about/cclicenses/



DOl https://doi.org/10.3790/ccm.23.1.86 | Generated on 2023-01-16 12:59:12
OPEN ACCESS| Licensed under CC BY 4.0 | https://creativecommons.org/about/cclicenses/



DOl https://doi.org/10.3790/ccm.23.1.86 | Generated on 2023-01-16 12:59:12
OPEN ACCESS| Licensed under CC BY 4.0 | https://creativecommons.org/about/cclicenses/



DOl https://doi.org/10.3790/ccm.23.1.86 | Generated on 2023-01-16 12:59:12
OPEN ACCESS| Licensed under CC BY 4.0 | https://creativecommons.org/about/cclicenses/



DOl https://doi.org/10.3790/ccm.23.1.86 | Generated on 2023-01-16 12:59:12
OPEN ACCESS| Licensed under CC BY 4.0 | https://creativecommons.org/about/cclicenses/



DOl https://doi.org/10.3790/ccm.23.1.86 | Generated on 2023-01-16 12:59:12
OPEN ACCESS| Licensed under CC BY 4.0 | https://creativecommons.org/about/cclicenses/



DOl https://doi.org/10.3790/ccm.23.1.86 | Generated on 2023-01-16 12:59:12
OPEN ACCESS| Licensed under CC BY 4.0 | https://creativecommons.org/about/cclicenses/



DOl https://doi.org/10.3790/ccm.23.1.86 | Generated on 2023-01-16 12:59:12
OPEN ACCESS| Licensed under CC BY 4.0 | https://creativecommons.org/about/cclicenses/



DOl https://doi.org/10.3790/ccm.23.1.86 | Generated on 2023-01-16 12:59:12
OPEN ACCESS| Licensed under CC BY 4.0 | https://creativecommons.org/about/cclicenses/



DOl https://doi.org/10.3790/ccm.23.1.86 | Generated on 2023-01-16 12:59:12
OPEN ACCESS| Licensed under CC BY 4.0 | https://creativecommons.org/about/cclicenses/



DOl https://doi.org/10.3790/ccm.23.1.86 | Generated on 2023-01-16 12:59:12
OPEN ACCESS| Licensed under CC BY 4.0 | https://creativecommons.org/about/cclicenses/



DOl https://doi.org/10.3790/ccm.23.1.86 | Generated on 2023-01-16 12:59:12
OPEN ACCESS| Licensed under CC BY 4.0 | https://creativecommons.org/about/cclicenses/



	Peter König/Joachim Möller: Abweichungen von der Ungedeckten Zinsparität. Ein Kaiman-Filter Ansatz für den DM/Dollarund
den SFr/Dollar-Wechselkurs
	I. Einleitung
	II. Wechselkursbestimmung, Erwartungsbildung und Risikoprämien
	III. Empirische Ergebnisse
	IV. Abweichungen von der Ungedeckten Zinsparität im zeitlichen Verlauf
	V. Schlußbemerkungen
	Appendix
	Literaturverzeichnis
	Zusammenfassung: Abweichungen von der Ungedeckten Zinsparität - Ein Kaiman-Filter-Ansatz für den DM/Dollar- und den SFr/Dollar-Wechselkurs
	Summary: Deviations from Uncovered Interest Parity - A Kalman-Filter Approach to the DM/Dollar- and the SFr/Dollar-Rate
	Résumé: Des réflexions sur le filtre de Kalman pour le cours du change DM/dollar et Franc suisse/dollar


