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Highlights 

 

 Local housing market conditions contributed to bank failures.  

 

 Interbank funding market conditions strongly contributed to post 2008 bank failures. 

 

 Banking crises seemed to be driven by episode-specific risk factors.  

 

 Finding the right systematic risk factors for the next banking crisis can be hard. 

 

 Correctly gauging the impact of systematic factors on bank failures is challenging. 
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Abstract 

 

We investigate the impact on bank failures of two systematic risk factors—the stress in the interbank 

funding market and conditions in the local housing market—in the two banking crises during the period 

ACCEPTED M
ANUSCRIP

T



Download English Version:

https://daneshyari.com/en/article/7360091

Download Persian Version:

https://daneshyari.com/article/7360091

Daneshyari.com

https://daneshyari.com/en/article/7360091
https://daneshyari.com/article/7360091
https://daneshyari.com

