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 (Bank rate) 

 (End-of-day liquidity rate) 

 (Lending facility) 

 (Borrowing facility)  1.3 
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 (Linear model) 

 (Non-linear model) 

 (Linear model) 

 (Non-linear model)  Biing-Shen Kuo 

Anne Mikkola 

 (Autoregressive model) 

 (Threshold autoregressive model) 

(Autoregressive model)  (Linear model) 

 (Threshold autoregressive model) 

 (Non-linear model) 

1.2

 (Autoregressive model (AR model)) 

 (Threshold autoregressive model (TAR model)) 
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1.4

 1 . . 2520  4 . . 2548  117 

 (Secondary data)  International financial statistics (IFS) 

 (Autoregressive model 

(AR model))  (Threshold autoregressive 

model (TAR model)) 

1.5
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 (At call)  (Term) 

 1  6  50 - 70  1 

(Overnight)  (At call) 

 2)  (Bank rate) 
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 (End-of-day liquidity rate) 
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 (Lending facility)

 (Borrowing facility) 

 3)  (End-of-day liquidity rate) 
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 4)  (Lending facility) 

 (Borrowing facility) 


