
Systemic Importance Index for Financial Institutions: A Principal Component
Analysis Approach - Portal de Investigaciones Económicas

Systemic Importance Index for Financial Institutions: A Principal Component Analysis
Approach

Systemic Importance Index for Financial
Institutions: A Principal Component
Analysis Approach
Borradores de Economia
Número: 
741
DOI: 
http://doi.org/10.32468/be.741
Publicado: 
Miércoles, 24 Octubre 2012
Clasificación JEL: 
D85, C63, E58, G28
Palabras clave: 
Systemic Importance, systemic risk, Principal Components Analysis, too-connected-to-fail
Descargar documento

Lo más reciente
Dinámicas del Mercado Laboral Formal y el Desarrollo Económico
Anne Brockmeyer, Francois Gerard, Gabriel Ulyssea, Linda Wu, Marcelo Bergolo, Rodrigo Ceni
González, Bernard Kirui, Andrea Lopez-Luzuriaga, Leonardo Fabio Morales, Andrea Sofía
Otero-Cortés, Nadine Riedel, Matias Tapia, Tanisa Tawichsri, Verena Wiedemann
Tasa de Cambio Real de equilibrio basada en Redes neuronales
Marlon Salazar, Andrés Salazar-Mejía, Jorge Daniel Guevara-Acevedo, Juan David Duitama-
Correa
Determinantes y pronóstico de la cuenta corriente para Colombia
Aarón Levi Garavito-Acosta, Wilmer Martinez-Rivera, Camilo González-Sabogal, Johanna
Barbosa-Buitrago, Nathaly Vergel-Serrano
Otras Publicaciones

As a result of the most recent global financial crisis literature has embraced size,
connectedness and substitutability as key indicators for financial institutions' systemic
importance. Despite the intuitiveness of these concepts, identifying systemic im
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