-

View metadata, citation and similar papers at core.ac.uk brought to you byﬁ CORE

provided by Xiamen University Institutional Repository

PRIE# &K

D BRR MR R L BRFE R T UM IR AR A A, MR AR 9% K% R AR AR AR
IR QR A AJRAE AR TR SRR LAY ARk AAUE L 69 LI AT e BE AT & 7
R AXFARATE R 2R THRINFEZ AT I RN BB EA R LA SRER
A2 58 Mo AT W 89 R AT 50 BT SR IR
(R %I RABKKE SRR R

2007 )
1993~ 1994
?
B runnem eier( 2009) , ,
. ()
80 Diamond & Dybvig (1983)
( D-D ) )
, . L Sb AR A o RAT AL IR A%
90 A Allen& Gale(2000) D-D ,

KRR B HEF WAAA LA TE (09Y AT790118) (08JA790109) A=4d3& 4 # A4 5A ( 2009R0075) 3% B)
—.116 —


https://core.ac.uk/display/41354346?utm_source=pdf&utm_medium=banner&utm_campaign=pdf-decoration-v1

{255 3 01045 % 249

, Dasgupta(2004)
: ( )
) , D-D
Allen & Gale( 2000) , ,
, Bmusco& Castglobnesi(2007) D-D

. Allen& Gale( 2000)

B )

Frexas et al (2000) D-D Peydro & lyer( 2005) ,
s Allen & Gale , s
(2000) , ’
, 3 BT I N R B9 AR A
, Cifuentes et al
, (2005)
; ) ) (maked tom arket)

? ?

, Gai& Kapadia(2008)
2. A RF WY H5 8T Bt agr %At

)

ﬁ

— 117 —



() ( idiosyncratx) , Afonso
, & Shin(2008)
( crash) ,
, Eisenberg& N oe( 2001)
( )
Lagunoff et al (2001) ) )
MF(2009) , ,
Naylor et al >
(2008)
, N er et al (2007) Eboli(2004)
( sparsely clusterng netw oik),
5 ’ ( )
, Upper( 2007)
X X Xij i J

o 18 —



{255 3 01045 % 249

)

(M aximum Entropy M ethod)

M ullex( 2006)

B

, Degiyse et al (2009)

LT ik a9 463298

2 R AR

3 RFEIROR &4y AAT R

4 SRR APLA 691 AR

)

5 RE &THR AR

A fonso& Shin(2008), "Systen ic risk and liqudity n paym ent
systans", SSRN el.ibrary

Alkn& Galk(2000), "Fmnancial contagion", Journal of politt
cal econany 108( 1): 1- 33

Bunmnemeer M. (2009), " Deciphering the liquiity and
credit crunch 2007- 2008", Joumal of Econom ic Pemspectives
23(1): 77- 100

Buscw& Castiglionesi(2007), "Liquudity coinsurance m oral
hazard and financial contagion", The Joumal of Finance 62
(5): 2275- 2302

Cifientes Shin& Ferrucci( 2005), "L iquudity risk and conta
gion", Joumal of the European E conan ic Assocmtion 3 (2 -
3): 556- 566

Dasgupta A. (2004), "Fmnancihl contagbn trough capital
connectons", Joumalof the European E conom i A ssociaton 2
(6): 1049- 1084

Degryse Elahi& Penas(2009), "Cross— border exposures and
fnancal contagon", TILEC D iscusson Paper

D imond& Dybvig( 1983), "Bank mns deposit msurmance and
Iquidity", The Journal of Political Economy 91(3): 401

— 119 —



B & EIR

RS AT SRk 4

JB” “HETABCWERTZ MRS A AKX R,

2R IEK HECER XA XA 69 A0 AR T ) B 69 AR, 8 o

INABTARAR TE JBEFHTEGRE,

TR b ERR 2R 2R, KR HE A B AR s R E RN AR 1

%i@% G RE h: 5&4*5(

letg 1979) Huntngton ( 1987) ,

’

2

Huntngton (Borooah
(1987) Sirowy  Inkeles( 1990) , & Paldam, 2006)
3 2 ?
20 70 , (1) ,
(Hew- ,
Eboli M. (2004), "Systanic risk n financial neworks A Naylot Rose& Moyk(2008), "A netwoik theory of financial

graph theoretic approach", m mea
Eisenberg& Noe(2001),
M anagem ent Science 47(2): 236- 249.
Frexas Parigi& Rochet( 2000),
latbns and liqu dity provision by the central bank",
Money Credit and Banking 32( 3): 611- 638
Gai& Kapadia (2008),
manuscript Bank of Enghnd
MF(2009), "Global fnancial stability report".
Lagunoff R. etal (2001),
Journal of Econan ic Theory 99( 1): 220- 264
Muller J (2000),
tag bn",
60

"Systan ic risk n fnancial systems",

"System © rikk ntebank re

Joumalof

"Contagbn in fmancil neworks",

"A model of financial fragility",

" Interbank credit lnes as a channel of cor

Joumal of F manchl Sewices Research 29( 1): 37 -

* KAGFH BEEX
08BJY 081)
—. 120 —

AR e RE < E Tk

cascades", SSRN elibmary

Nier E etal (2007),
ty", Joumal of E conan ic Dynan ics and Contwl 31( 6):
- 2060

Peydro& lIyer(2005),

"N etwork m odels and financial stabilr
2033

"Hov does a shock popagate A model
of contagion in the Intetbank m arketdue to financial Iinkages",
SSRN el brary

Upper G (2007),
the danger of contagion n Intetbank m atkets",

"Using counterfactual smuhtons to assess

SSRN el brary

(4¢%$ﬁ:Jinkfﬂﬁiﬂz@%:ﬁﬁ%r}z
}E”k 3?% % & m&‘i% )

(FTAESR B AT )

AT REFE I JaEfGZf AL (k5



