The Term-Structure of Sovereign Default Risk in Colombia and its Determinants -

Tital diﬂlvestigacigﬁs Econimicas E s . D E "

Risk in Colombia and its Determinants

Borradores de Economia

Numero:

709

Publicado:

Martes, 1 Mayo 2012

Clasificacion JEL:

F34, G15, F37

Palabras clave:

Sovereign Default Risk, Term Structure, Emerging Markets
Descargar documento

Lo mas reciente

Documentos de Trabajo Sobre Economia Regional y Urbana - Impacto de los cierres en la via
al llano sobre los precios de los alimentos en Colombia

Jhorland Ayala-Garcia, Yesica Tatiana Lara-Silva, Alejandro Alberto Vargas-Villamil, Lina
Romero-Chaparro

Impacto macroecondmico y fiscal del cambio demogréfico

Jesus Alonso Botero-Garcia, Ligia Alba Melo-Becerra, Cristian Castrillén Gaviria, Daniela Gallo
Uncertainty and monetary policy: the case of the Central Bank of Colombia

Hernando Vargas-Herrera

Otras Publicaciones

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

The Term-Structure of Sovereign Default Risk in Colombia and its Determinants


https://ideas.repec.org/p/bdr/borrec/709.html#download
http://investiga.banrep.gov.co/es/documentos/dtser-343
http://investiga.banrep.gov.co/es/documentos/dtser-343
http://investiga.banrep.gov.co/es/borradores/be-1349
http://investiga.banrep.gov.co/es/content/uncertainty-and-monetary-policy-case-central-bank-colombia
http://investiga.banrep.gov.co/publicaciones/lista

