An Early Warning Model for Predicting Credit Booms Using Macroeconomic
gregates - Port Investigacio Ecogomjc - .

Credit Booms Using Macroeconomic
Aggregates

Borradores de Economia

Numero:

723

Publicado:

Domingo, 1 Julio 2012

Clasificacion JEL:

E32, E37, E44, E51, C53

Palabras clave:

Early Warning Indicator, Credit booms, business cycles, Emerging Markets

Descargar documento

Lo mas reciente

indices de Sentimiento e Incertidumbre de las noticias econdmicas de Colombia

Rocio Clara Alexandra Mora-Quifiones, Antonio José Orozco-Gallo, Dora Alicia Mora-Pérez
Billeteras moviles y otros servicios de pago: brechas regionales y su adopcion en Colombia
Constanza Martinez-Ventura, Ligia Alba Melo-Becerra

Subsidios a la ndmina para las pymes en mercados laborales informales

Leonardo Fabio Morales, Leonardo Bonilla-Mejia, Didier Hermida-Giraldo, Francisco Javier
Lasso-Valderrama, José Pulido

Otras Publicaciones

In this paper, we propose an alternative methodology to determine the existence of credit
booms, which is a complex and crucial issue for policymakers. In particular, we exploit the
Mendoza and Terrones (2008)’s idea that macroeconomic aggregates other th
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