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Table 2. Estimation of model parameters based on the Bayesian method
Source: Research Calculations
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Table 3. Estimation of the standard deviation of the model impulses based on the
Bayesian method
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Figure 1. Response of selected variables to the capital adequacy ratio impulse
Source: Research Calculations
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Appendix 1. Prior and posterior distribution of model parameters
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Figure 2. Prior and posterior distribution of model parameters

Source: Research Calculations
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Appendix 2. Multivariate Monte Carlo Markov (MCMC) diagnostic test

Figure 3. Multivariate Monte Carlo Markov (MCMC) diagnostic test
Source: Research Calculations



