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This paper presents an estimation of credit quality transition matrices for commercial banks
in Colombia, using a duration hazard function model, and following the methodology
proposed by Gédmez-Gonzalez et al (2009). Using a test developed by Weibach et

Estimation of Conditional Time-Homogeneous Credit Quality Transition Matrices for
Commercial Banks in Colombia


https://ideas.repec.org/p/bdr/borrec/560.html#download
http://investiga.banrep.gov.co/es/borradores/be-1332
http://investiga.banrep.gov.co/es/borradores/be-1331
http://investiga.banrep.gov.co/es/borradores/be-1331
http://investiga.banrep.gov.co/es/borradores/be-1330
http://investiga.banrep.gov.co/es/borradores/be-1330
http://investiga.banrep.gov.co/publicaciones/lista

