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\1v2.7391 Akaike info criterion YY-617.14 Log likelihood
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Y12.7605 Hannan-Quinn criter.
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1 Financial Stability

2 Bank Run

3 Bank Panic

4 Credit Crunch

5 Systemic Banking Crises

6 Credit Freeze

7 GARCH Markov Switching Model

8 Early Warning System

9Events Method

10Index of Money Market Pressure

11 Extensive Liquidity Support

12 Restructuring Costs

13 Bank Nationalization

14 Deposite Freezes

15 Bank Holidays

16 Assets Purchases

17 Index of Money Market Pressure

18 Central Bank Reserves

19 Sharp Decline in the Quality of Bank Loans

20 Sudden Withdrawals of Deposits by the Non-Bank Public
21 Drying-Up of Interbank Lending

22 Additional Reserves

23 High Degree of Tension in the Money Market

24. Also See: Lam (1990), Durland and Mccurd §19923,
Filarado (1992), and Diebold, Lee and Weinbach (1993
25White

26 Likelihood Ratio(LR)
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