VU Research Portal

The Econometrics of Financial Comovement
Silde, E.

2017

document version
Publisher's PDF, also known as Version of record

Link to publication in VU Research Portal

citation for published version (APA)
Silde, E. (2017). The Econometrics of Financial Comovement (691 ed.). [PhD-Thesis - Research and graduation
internal, Vrije Universiteit Amsterdam]. Tinbergen Institute.

General rights
Copyright and moral rights for the publications made accessible in the public portal are retained by the authors and/or other copyright owners
and it is a condition of accessing publications that users recognise and abide by the legal requirements associated with these rights.

» Users may download and print one copy of any publication from the public portal for the purpose of private study or research.
« You may not further distribute the material or use it for any profit-making activity or commercial gain
« You may freely distribute the URL identifying the publication in the public portal

Take down policy
If you believe that this document breaches copyright please contact us providing details, and we will remove access to the work immediately
and investigate your claim.

E-mail address:
vuresearchportal.ub@vu.nl

Download date: 16. Feb. 2025


https://research.vu.nl/en/publications/7126a397-3eec-44e3-9237-1981eea4b4d8

How to measure financial portfolio diversification benefits,
cross-country spill-overs, herding and contagion effects?

Answers to these questions hinge upon assumptions on volatilities,
correlations and predictive relationships. The often unstable empirical
nature of measuring financial comovement necessitates the
development of novel econometric models. By adopting the recently
popularized class of score driven filtering models, Erkki Silde discusses
the theoretical advances and address empirical questions — ranging
from measuring risk premia in option markets to pinning down
international volatility spillovers.

The author holds a B.A. in Economics (2009), a B.Sc. in Mathematical
Finance (2010) from University of Konstanz, and an M.Phil. in Finance
(2012) from the Tinbergen Institute. He has refereed for international
peer-reviewed journals, his work has been presented at various
international conferences. Chapter 2 of this monograph is

published in Econometric Reviews.
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