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1. Dynamic Stochastic General Equilibrium (DSGE)
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1. De Nicolo, Favara and Ratnovski.
2. Build-up of Vulnerabilities
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1. Countercyclical Capital Buffer

2. Leverage Ratio

3. Dynamic Loan Loss Provisioning Requirements
4. Aiyar et al.

5. The Basel 111 Accord

6. Loan-to-Value

7. Debt-to-Income

8. Debt Service-to-Income
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2. Event Study
3. Crowe et al.
4. Montero and Moreno
5. Probability of Default
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1. Antipa, Mengus and Mojon.
2. Augmented Taylor Rule

3. Goodhart et al.
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1. Agénor, Alper and Silva.

2. McCallum and Nelson

3. Fujimoto et al.
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