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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
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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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