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A regular vine copula approach is implemented for testing for contagion among the exchange
rates of the six largest Latin American countries. Using daily data from June 2005 through
April 2012, we find evidence of contagion among the Brazilian, Chilean, C

https://ideas.repec.org/p/bdr/borrec/842.html#download
http://investiga.banrep.gov.co/es/content/uncertainty-and-monetary-policy-case-central-bank-colombia
http://investiga.banrep.gov.co/es/espe/espe111
http://investiga.banrep.gov.co/es/borradores/be-1347
http://investiga.banrep.gov.co/es/borradores/be-1347
http://investiga.banrep.gov.co/publicaciones/lista

