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1. Events Method
2. Index of Money Market Pressure
3. Monitor
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1. Bank Run
2. Rescue Operation


http://qjerp.ir/article-1-729-en.html

[ Downloaded from gjerp.ir on 2026-05-26 ]

WA ol olasdl s b o i as L dewlzo

odalie LB mBsar 5035 il B ojll 4 &5 S o glulis |y 0l ms g3 By 25—
Slacaler L g o S 20l Ll 1 o)l 00 b lish e S0k 2
5 ST 3 s cal 355 o phae a0 655 a1 5 0t dm 5 i 0 U S s

.J;M‘}i}@u)yw\ui)jﬁ“

J5 b i el gy YT
0880 ) 5 sty op 8 o) Sl (50 O Slosl 34 5 5 J 5L 25 Lestls il
23 1 (S S S GO & Sl g o (25 ol 2 e I DSk SRS el )
ey 3 S GV s o b a s Skeel S g 55 L 65 e oSSl
Sl S S U5 Lol 2l ShI3IL (SL Ol s ae 4 25500 (85 mmen )10
(Va5 (Kls) ol ol jon (6557 50 &Sl b3

Coly aeSil ods St g slaply 1531 S5 Sbea Sl slaply ChST s Al
eSSl (g ) 23 sl Lo Rl 4 e dlis 9l 33 8 o (S o 53 (Sl alS
sh o T Souis bis g

3 et Yol ol 5 S T S e e B 03 e SUSL £
in o g 55 o ESSL 5 (SOL o

055 Glys) 6 (Il Slango ST Jsa 1 Sb w150 ely oL 5> OSGl pae -
N P U] SV NG N VR PGS PP PR RN Glaalyls e s oo
AT (o, )

SIBl 4 Bl e (S pld ilal sdiSas e S Olsea 5 e KL enl ol
S5 Sy s Ol STy Sy 95 4 LESSL Law g 53 (gl ol sl gLl
SRl b 5l sl ol 1 eSSl 3 S s e il J s ol SUles Coan SOL

Q.wls; o ¢ CJ.: ‘55};? C_gﬂl.;.m UJL:M ;}Mﬁ‘ av}: das olas uf:d.fb Q.&nal&'; o Cj

1. Central Bank Reserves
2. Sharp Decline in the Quality of Bank Loans
3. Sudden Withdrawals of Deposits By the Non-Bank Public
4. Drying-Up of Interbank Lending
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1. Additional Reserves
2. High Degree of Tension in the Money Market
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1. Speculative Pressure Index (SPI)
2. Fat Tail
3. P-Value
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1. Markov Switching Model (MSM)

2. Tranquil State

3. Constant or Time-Varying Transition Probability
4. Turning Points

5. European Monetary System (EMS)
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