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1. Therewasatypographic error in the title of the article. The correct title

|S.

|MPACT OF FOM C OFFICIAL SPEECHES
ON THE INTRADAY DYNAMICSOF CDS
MARKETS

. Thethird paragraph on page 9 isincomplete. The paragraph should be

asfollows:

“On the other hand, the jump part of the return dynamics is accounted for by
means of the Lee and Hannig (2010) specification which consists in the

computation of a jump statistic according to J, = Ij—"where o,is 1 TVt’ n
t
is the sample size. Under their analysis, a return is considered a jump if

Jt>G_1 (1-a)Sn+Cn, where G| (1-a) is the 1-a quantile function of the
0.5

standard  Gumbel  distribution, C = (2logn) _Iog(n)—log(lc?gn) and

2 (2logn)
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