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Abstract

The purpose of this study are: (1) to investigate if the US macroeconomic
announcements (Consumer Price Index or CPI, Unemployment Situation,
Institute for Supply Management (ISM): Manufacturing and Producer Price
Index or PPI) effecting nine major emerging markets (China, India,
Indonesia, Malaysia, Pakistan, Philippines, Korea, Taiwan and Thailand) and
four developed markets (Australia, Hong Kong, Singapore and Japan) and
(2) to prove that emerging and developed markets still effecting by the US
macroeconomic news announcement or not. The sample were taken monthly
from January 2000 to December 2011. The results show, at least one of US
macroeconomic news still affecting the emerging and developed market in
Asia-Pacific. This was proved by calculations that have been done by

researcher and supported by journals from others researcher.

Keyword: US macroeconomic news announcements, emerging market
b 9

developed market, Asia-Pacific.
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