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Figure 1. Rolling Coefficient of the Monetary Policy Rate vs Rolling Mean Value of Capital to Assets Ratio


Notes: Rolling regression with fixed window (window size: 75, step size: 1, number of subsamples: 92). Horizontal lines represent confidence intervals of two, three and six standard deviations (MPR).
Source: Gregor and Melecký (2018)
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Table 1. Specification of Structural Dummies
	
	dummy_1
	dummy_2

	Consumer Loans
	-
	-

	Mortgage Loans
	Value of 0 before 2010M09
and 1 thereafter.
	Value of 0 before 2014M02
and 1 thereafter.

	SME Loans
	-
	-

	Corporate Loans
	Value of 0 before 2007M08
and 1 thereafter.
	Value of 0 before 2011M01
and 1 thereafter.


Source: Gregor and Melecký (2018)
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