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Highlights  

 We develop a dual early warning model of bank distress 

 We treat bank failures and bailouts as competing distress events  

 We obtain precise parameter estimates and superior in- and out-of-sample forecasts 

 The factors that decisively affect bank failures differ from those of bailouts 

 We provide a mechanism for preventing welfare losses due to failures and bailouts 

*Highlights (for review)



Download English Version:

https://daneshyari.com/en/article/7349561

Download Persian Version:

https://daneshyari.com/article/7349561

Daneshyari.com

https://daneshyari.com/en/article/7349561
https://daneshyari.com/article/7349561
https://daneshyari.com

