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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

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


https://repositorio.banrep.gov.co/handle/20.500.12134/5906
http://investiga.banrep.gov.co/es/documentos/dtser-334
http://investiga.banrep.gov.co/es/borradores/be-1323
http://investiga.banrep.gov.co/es/borradores/be-1323
http://investiga.banrep.gov.co/es/borradores/be-1322
http://investiga.banrep.gov.co/es/borradores/be-1322
http://investiga.banrep.gov.co/publicaciones/lista

