Volatility spillovers among global stock markets : measuring total and directional

STKI - iq.iahde Investiﬁciones Econdmicas I I I I I

markets : measuring total and directional
effects

Borradores de Economia

Numero:

983

Publicado:

Domingo, 1 Enero 2017

Clasificacion JEL:

G01, G15, C32

Palabras clave:

Volatility Spillovers, DCC-GARCH Model, Global Stock Market Linkages, Financial Crisis

Descargar documento

Lo mas reciente

Dinamicas del Mercado Laboral Formal y el Desarrollo Econdmico

Anne Brockmeyer, Francois Gerard, Gabriel Ulyssea, Linda Wu, Marcelo Bergolo, Rodrigo Ceni
Gonzalez, Bernard Kirui, Andrea Lopez-Luzuriaga, Leonardo Fabio Morales, Andrea Sofia
Otero-Cortés, Nadine Riedel, Matias Tapia, Tanisa Tawichsri, Verena Wiedemann

Tasa de Cambio Real de equilibrio basada en Redes neuronales

Marlon Salazar, Andrés Salazar-Mejia, Jorge Daniel Guevara-Acevedo, Juan David Duitama-
Correa

Determinantes y prondstico de la cuenta corriente para Colombia

Aaron Levi Garavito-Acosta, Wilmer Martinez-Rivera, Camilo Gonzalez-Sabogal, Johanna
Barbosa-Buitrago, Nathaly Vergel-Serrano

Otras Publicaciones

In this study we construct volatility spillover indexes for some of the major stock market
indexes in the world. We use a DCC-GARCH framework for modelling the multivariate
relationships of volatility among markets. Extending the framework of Diebold and
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