Extracting the sovereigns&#039; CDS market hierarchy : a correlation-filtering

Epriach - Pirtal de Ia:rlEstigaciones Economicas s gf D 3 g . CE 5

market hierarchy : a correlation-filtering
approach

Borradores de Economia

Numero:

766

Publicado:

Miércoles, 1 Mayo 2013

Clasificacion JEL:

C32, G10, G11

Palabras clave:

correlation, minimal spanning tree, correlation-filtering, sovereign

Descargar documento

Lo mas reciente

Dinamica Salarial, Desempleo e Inflacién: Extendiendo el Modelo Semi-Estructural 4GM
Mario Andrés Ramos-Veloza, Sara Naranjo-Saldarriaga, José Pulido

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 adopcidon en Colombia
Constanza Martinez-Ventura, Ligia Alba Melo-Becerra

Otras Publicaciones

Since correlation may be interpreted as a measure of the influence across time-series, it may
be conveniently mapped into a distance and into a weighted adjacency matrix. Based on
such matrix, network theory has attempted to filter out the noise in correl
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