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We extend the framework of Diebold and Yilmaz [2009] and Diebold and Yilmaz [2012] and
construct volatility spillover indexes using a DCC-GARCH framework to model the multivariate
relationships of volatility among assets. We compute spillover indexes dire

https://ideas.repec.org/p/bdr/borrec/943.html#download
http://investiga.banrep.gov.co/es/borradores/be-1344
http://investiga.banrep.gov.co/es/documentos/dtser-340
http://investiga.banrep.gov.co/es/documentos/dtser-340
http://investiga.banrep.gov.co/es/documentos/dtser-339
http://investiga.banrep.gov.co/publicaciones/lista

