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The effect of the Global Financial Crisis (GFC) has been substantial across markets and
countries worldwide. We examine how the GFC has changed the way equity markets group
together based on the similarity of stock indices' daily returns. Our examination

Equity markets&#039; clustering and the global financial crisis


https://ideas.repec.org/p/bdr/borrec/937.html#download
http://investiga.banrep.gov.co/es/documentos/dtser-346
http://investiga.banrep.gov.co/es/documentos/dtser-346
http://investiga.banrep.gov.co/es/borradores/be-1364
http://investiga.banrep.gov.co/es/cuadernos/che-68
http://investiga.banrep.gov.co/publicaciones/lista

