Modeling sovereign credit default swaps volatility at different tenures: An
lication for Latin American countries - Portal Econdmicas

volatility at different tenures: An
application for Latin American countries

Borsa Istanbul Review
DOI:
https://doi.org/10.1016/j.bir.2024.04.008
Publicado:

Miércoles, 24 Abril 2024
Authors:

Fredy Gamboa-Estrada,
José Vicente Romero
Clasificacion JEL:

C22, C58, GO1, G15
Descargar documento

Lo mas reciente

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

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

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

Otras Publicaciones

Assessing the dynamics of risk premium measures and their relationship with
macroeconomic fundamentals is essential for macroeconomic policymakers and market
practitioners. This study analyzes the main determinants of sovereign credit default swaps
(SCDS) in Latin America at different tenures, focusing on their volatility. Using a component
generalized autoregressive conditional heteroskedasticity model, it decomposes volatility
into permanent and transitory components. It finds that the permanent component of SCDS
volatility in all tenures was higher and more persistent during the Global Financial Crisis
than during the recent coronavirus shock.
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