SYRTO

SYstemic Risk TOmography
Signals, Measurements, Transmission Channels,
and Policy Interventions

Spillover Dynamics for
Systemic Risk Measurement
Using Spatial Financial Time
Series Models

Francisco Blasques, Siem Jan Koopman, Andre
Lucas, Julia Schaumburg

SYRTO WORKING PAPER SERIES
Working paper n. 16 | 2014

This project has received funding from the European Union’s Seventh Framework Programme for research, technological development and
demonstration under grant agreement n° 320270.

This documents reflects only the author's view. The European Union is not liable for any use that may be made of the information
contained therein.




































http://www.theguardian.com/business/2012/mar/09/greek-debt-crisis-timeline
http://www.ecb.europa.eu/ecb/html/crisis.de.html
http://www.ecb.europa.eu/press/key/date/2012/html/sp120726.en.html
http://www.esm.europa.eu/press/releases/20121008_esm-is-inaugurated.htm




1]

[ L]




I | .




1] 1]

L 110

1]



1]

11
















