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This paper proposes an empirical model to identify and forecast banking fragility episodes
using information on the credit funding sources. We predict the probability of occurrence of
such episodes 0, 3 and 6 months ahead employing a Bayesian Model Averag

https://ideas.repec.org/p/bdr/borrec/931.html#download
http://investiga.banrep.gov.co/es/borradores/be-1333
http://investiga.banrep.gov.co/es/borradores/be-1333
http://investiga.banrep.gov.co/es/borradores/be-1332
http://investiga.banrep.gov.co/es/borradores/be-1331
http://investiga.banrep.gov.co/es/borradores/be-1331
http://investiga.banrep.gov.co/publicaciones/lista

