Testing Parameter Constancy in Stationary Vector Autoregressive Models Against

Tntintllous ChaEe - Portal de Ievestiiﬁiones Eonémicas -

Stationary Vector Autoregressive Models
Against Continuous Change

ECONOMETRIC REVIEWS
Publicado:

Lunes, 8 Julio 2019
Clasificacion JEL:
C32,C12

Descargar documento

Lo mas reciente

Settlement liguidity in the Colombian large-value payment system: the role of reserve
requirements

Fredy Gamboa-Estrada, Freddy Cepeda-Lépez, Javier Ivan Miguélez-Marquez

Geopolitical risk and emerging market sovereign risk premia

Fredy Gamboa-Estrada, José Vicente Romero

Assessing the effects of recent provisioning rules on consumer credit allocation in Colombia
Fredy Gamboa-Estrada, Diego Cuesta, Camilo Sanchez-Quinto

Otras Publicaciones

Testing Parameter Constancy in Stationary Vector Autoregressive Models Against Continuous
Change


https://www.tandfonline.com/doi/abs/10.1080/07474930802388041
http://investiga.banrep.gov.co/es/content/settlement-liquidity-colombian-large-value-payment-system-role-reserve-requirements
http://investiga.banrep.gov.co/es/content/settlement-liquidity-colombian-large-value-payment-system-role-reserve-requirements
http://investiga.banrep.gov.co/es/content/geopolitical-risk-and-emerging-market-sovereign-risk-premia
http://investiga.banrep.gov.co/es/content/assessing-effects-recent-provisioning-rules-consumer-credit-allocation-colombia
http://investiga.banrep.gov.co/publicaciones/lista

