
ePubWU Institutional Repository

Juraj Hledik and Riccardo Rastelli

A dynamic network model to measure exposure diversification in the Austrian
interbank market

Paper

Original Citation:
Hledik, Juraj and Rastelli, Riccardo (2018) A dynamic network model to measure exposure
diversification in the Austrian interbank market.

This version is available at: http://epub.wu.ac.at/6579/
Available in ePubWU: October 2018

ePubWU, the institutional repository of the WU Vienna University of Economics and Business, is
provided by the University Library and the IT-Services. The aim is to enable open access to the
scholarly output of the WU.

http://epub.wu.ac.at/

http://epub.wu.ac.at/6579/
http://epub.wu.ac.at/






















2009 2010 2011 2012

0.
00

5
0.

01
0

0.
01

5
0.

02
0

0.
02

5
0.

03
0

0.
03

5
0.

04
0

OeNB_800: average relevance

Time

Av
er

ag
e 

re
le

va
nc

e

2009 2010 2011 2012

0.
05

0.
10

0.
15

0.
20

0.
25

OeNB_100: average relevance

Time

Av
er

ag
e 

re
le

va
nc

e





























2009 2010 2011 2012

−4
.5

74
−4

.5
73

−4
.5

72
−4

.5
71

−4
.5

70

OeNB_800: evolution of mu
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OeNB_800: theta posterior means
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OeNB_100: theta posterior means
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OeNB_800: theta vs relevance
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OeNB_800: gamma posterior means
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OeNB_100: gamma posterior means
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OeNB_800: theta vs gamma
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OeNB_800: parameter uncertainty
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OeNB_800: density for the variance of eta
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