
KRANNERT GRADUATE SCHOOL 
OF MANAGEMENT 
 
  Purdue University 
  West Lafayette, Indiana 

 

 
The Determinants of Liquidity in U.S. Corporate,  

Municipal and Treasury Bond Markets 
 

by 
 

Sugato Chakravarty 
Asani Sarker 

Paper No.  1130 
Date: March 2000 

Institute for Research in the 
Behavioral, Economic, and 
Management Sciences 
















































































































