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We study the determinants of sovereign default risk in Colombia by focusing on different time
spans of risk which are indicated by yield spreads of government bonds with different
maturities. Cointegration regressions are performed to analyze whether the

https://ideas.repec.org/p/bdr/borrec/709.html#download
http://investiga.banrep.gov.co/es/cuadernos/che-69
http://investiga.banrep.gov.co/es/cuadernos/che-69
http://investiga.banrep.gov.co/es/borradores/be-1375
http://investiga.banrep.gov.co/es/borradores/be-1374
http://investiga.banrep.gov.co/publicaciones/lista

