
 
Referências bibliográficas: 

Ahlin, C., R. Townsend. Using repayment data to test across models of joint 

liability lending. Working Paper disponível em http://www.src.uchicago.edu/users 

/robt/workingpaper/repaypuby.pdf, 2003. 

Arena, M., C. Reinhart, F. Vasquez. The lending channel in emerging 

economies: are foreign banks different? IMF working paper, WP/07/48, 2007. 

Baer, W., N. Nazmi, Privatization and restructuring of banks in Brazil. The 

Quarterly Review of Economics and Finance, 40, 3-24, 2000.  

Banco Central do Brasil. Relatório de economia bancária e crédito – 2005. 

Disponível em http://www.bcb.gov.br/?SPREAD , Brasília, 2005.  

Baltensperger, E. Credit rationing: issues and questions. Journal of Money, 

Credit and Banking. 10(2), 170-83, 1978. 

Banerjee, A. V., P. J. Gertler, M. Ghatak. Empowerment and efficiency: 

tenancy reform in West Bengal. Journal of Political Economy, 110(2), 239-80, 

2002. 

Bernanke, B. S., A. S. Blinder. The Federal Funds rate and the channels of 

monetary policy transmission. American Economic Review, 82(4), 901-921, 

1992. 

Berry, S. T. Estimation of a model of entry in the airline industry. 

Econometrica, 60(4), 889–917, 1992. 

Berry, S. T., E. Tamer. Identification in models of oligopoly entry. 

Advances in Economics and Econometrics: Theory and Applications, Ninth 

World Congress, vol. 2, R. Blundell, W. K. Newey , T. Persson, eds., Cambridge 

Univ. Press, 2007.  

Bresnahan, T., P. Reiss. Entry in Monopoly Markets. The Review of 

Economic Studies, 57, 531-53, 1990. 

Bresnahan, T., P. Reiss. Entry and Competition in Concentrated Markets, 

The Journal of Political Economy, 99(5), 977-1009, 1991. 

DBD
PUC-Rio - Certificação Digital Nº 0312408/CA



               171 

Christiano, L. J., M. Eichenbaum, C. L. Evans. Monetary policy shocks: 

what have we learned and to what end? Handbook of Macroeconomics, Vol. 1, 

Part A, pp. 65-148, 1999. 

Ciliberto, F., E. Tamer. Market Structure and Multiple Equilibria in Airline 

Markets. (pdf), 2006.  

Costa, A. C., De Mello. J. M. Judicial Risk and Credit Market Performance: 

Micro Evidence from Brazilian Payroll Loans. NBER Working Paper No 12252, 

2005. 

Costa, A. C. A., M. I. Nakane. Revisitando a metodologia de decomposição 

do spread bancário no Brasil. XXVI Encontro brasileiro de econometria, João 

Pessoa, 2004. 

Costa, A. C. A., M. I. Nakane. Spread bancário: os problemas da 

comparação internacional. (pdf), 2005. 

Crump, R., J. Hotz, G. Imbens, O. Mitnik. Moving the Goalpost: 

Addressing Limited Overlap in Estimation of Average Treament Effects by 

Changing the Estimand. IZA Discussion Paper No. 2347, 2007. 

Fachada, P., L. F. Figueiredo, E. Lundberg. Sistema judicial e mercado de 

crédito no Brasil. Notas técnicas do Banco Central do Brasil, No. 35, 2003. 

Freixas, X., J-C. Rochet. Microeconomics of banking. Cambridge, 

Massachusetts: The MIT Press. 

Gelos, R. G., Banking spreads in latin America. IMF working paper, 

WP/06/44, 2006. 

Gorton, G., A. Winton. Financial Intermediation. Handbook of the 

Economics of Finance, eds. G. Constantinides, M. Harris, R. Stulz, Amsterdam: 

North Holland, 2002. 

Heckman, J. J., L. Lochner, C. Taber. General-Equilibrium Treatment 

Effects: A Study of Tuition Policy. American Economic Review, 88 (2), 381-386, 

1998. 

Kashyap, A. K., J. C. Stein. The impact of monetary policy on bank balance 

sheets. NBER working paper series No. 4821, 1994. 

Kashyap, A. K., J. C. Stein. What do a million of observations on banks say 

about the transmission of monetary policy? American Economic Review, 90(3), 

407-428, 2000. 

DBD
PUC-Rio - Certificação Digital Nº 0312408/CA



               172 

Kashyap, A. K. , J. C. Stein, D. W. Wilcox. Monetary policy and credit 

conditions: evidence from the composition of external finance. American 

Economic Review, 83(1), 78-98, 1993. 

La Porta, R., F. Lopez-de-Silanes, A. Shleifer. Government ownership of 

banks. The Journal of Finance, 57(1), 265-301, 2002. 

Levine, R., L. Norman, B. Thorsten, B. Financial Intermediation and 

Growth: Causality and Causes. Journal of Monetary Economics 46, 31-77, 2000. 

Levine, R., B. Thorsten. Legal Institutions and Financial Development. 

NBER Working Paper Series No 10417, 2004.  

Levy-Yeyati, E., A. Micco, U. Panizza. Should government be in the 

banking business? The role of public and development banks. Unlocking credit: 

the quest for deep and stable lending, The John Hopkins University Press, 2004.  

Mazzeo, M. J. Product choice and oligopoly market structure. RAND 

Journal of Economics, 33(2), 221–242, 2002.  

Meyer, B. D. Natural and quasi-experiments in economics. Journal of 

Business and Economics Statistics, 13 (2), 151-161,1995. 

Pinheiro, A. C., Filho, L. C. de O. Mercado de capitais e bancos públicos: 

análise e experiências comparadas, Contra Capa, 2007. 

Rodrigues, E. A. S., V. Chu, L.S. Alencar, T. Takeda. O efeito da 

consignação em folha nas taxas de juros dos empréstimos pessoais. Trabalhos 

para discussão do Banco Central do Brasil No 108, 2006. 

Stiglitz, J. E., A. Weiss. Credit rationing in markets with imperfect 

information. American Economic Review, 71(3), 1981. 

Takeda, T., F. Rocha, M. I. Nakane. The reaction of banking lending to 

monetary policy in Brazil. RBE, 50(1), 107–126, 2005. 

Tamer, E. Incomplete simultaneous discrete response models with multiple 

equilibria. Review of Economic Studies, 70, 147–165, 2003.  

Seim, K. An empirical model of firm entry with endogenous product-type 

choices. (pdf), 2002.  

Wooldrige, J. M. Econometric analysis of cross section and panel data. 

Cambridge, Massachusetts: The MIT Press. 

 

 

 

DBD
PUC-Rio - Certificação Digital Nº 0312408/CA




