Depressions in the Colombian economic growth during the XX century: A Markov
itching Regimg Model -.Port3l igacioneg Economicas

growth during the XX century: A Markov
Switching Regime Model

Borradores de Economia

Numero:

340

Publicado:

Miércoles, 1 Junio 2005

Clasificacion JEL:

040, C22, E32, N16

Palabras clave:

Markov switching regime model, Economic growth, Fluctuations, Colombia.

Descargar documento

Lo mas reciente

Fragile wholesale deposits, liquidity risk, and banks' maturity transformation

Carola Muller, Matias Ossandon Busch, Miguel Sarmiento, Freddy A. Pinzén-Puerto

Un analisis de cohortes de la brecha de género en la participacién laboral en Colombia
Francisco Javier Lasso-Valderrama, Mario Andrés Ramos-Veloza

Simulacién dinamica de balances y prediccion del incumplimiento crediticio: un modelo de
prueba de estrés para firmas colombianas

Diego Fernando Cuesta-Mora, Gdmez-Molina Andrés Camilo

Otras Publicaciones

In this paper, we modeled the Colombian long run economic growth (1925-2003) using a two-
regime first order Markov switching model. We found evidence of non-linearity in the annual
rate of economic growth. The results show that changes between regimes ar

Depressions in the Colombian economic growth during the XX century: A Markov Switching
Regime Model


https://repositorio.banrep.gov.co/handle/20.500.12134/5358
http://investiga.banrep.gov.co/es/content/fragile-wholesale-deposits-liquidity-risk-and-banks-maturity-transformation
http://investiga.banrep.gov.co/es/borradores/be-1326
http://investiga.banrep.gov.co/es/borradores/be-1325
http://investiga.banrep.gov.co/es/borradores/be-1325
http://investiga.banrep.gov.co/publicaciones/lista

