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We implement a modified version of DebtRank, a measure of systemic impact inspired in
feedback centrality, to recursively measure the contagion effects caused by the default of a
selected financial institution. In our case contagion is a liquidity issue,

https://ideas.repec.org/p/bdr/borrec/920.html#download
http://investiga.banrep.gov.co/es/borradores/be-1351
http://investiga.banrep.gov.co/es/documentos/dtser-343
http://investiga.banrep.gov.co/es/borradores/be-1349
http://investiga.banrep.gov.co/publicaciones/lista

