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Priloha ¢. 2 — Vysledky odhadu parametrov pre model s FA a NoFA

Zatvorena ekonomika - pred krizou

Otvorena ekonomika - pred krizou

Otvorena ekonomika - s krizou

Otvorena ekonomika - po krize

Otvorena ekonomika - celé obdobie

FA NoFA FA NoFA FA NoFA FA NoFA FA NoFA
P arametr Apriérne rozdelenie Aposteriérne rozdelenie i Aposteridrne rozdelenie { Aposteriérne rozdelenie { Aposteridrne rozdelenie | Aposteriérne rozdelenie { Aposteridrne rozdelenie | Aposteriéme rozdelenie §{ Aposteridrne rozdelenie | Aposteriérne rozdelenie | Aposteridrne rozdelenie
Hustota Priemer Std {Priemer 5% 95% | Priemer 5% 95% | Priemer 5% 95% {Priemer 5% 95% {Priemer 5% 95% {Priemer 5% 95% | Priemer 5% 95% {Priemer 5% 95% [ Priemer 5% 95% | Priemer 5% 95%
Strukturalne parametre
’ID finan¢ny akcelerator beta 0.0500 0.0100 § 0.0413 0.0287 0.0537 - - - 0.0402 0.0278 0.0523 - - - 0.0404 0.0284 0.0522 - - - 0.0477 0.0329 0.0619 - - - 0.0398 0.0281 0.0510 - - -
X nékladynaprisdsobovanie beta 0.5000 0.1000 §j 0.6066 0.4713 0.7450; 0.6076 04714 0.7453; 0.6168 04811 0.7526; 0.6168 0481l 0.7526; 0.5994 04640 0.7355{ 0.5998 0.4640 0.7349; 0.4972 0.3388 0.6563j 04948 0.3358 0.6521; 0.6066 0.4734 0.7432} 0.6066 0.4734 0.7432
@ podiel kapitalu beta 0.3300 0.1000; 0.2610 0.1638 0.3559; 0.2608 0.1657 0.3557 | 0.2562 0.1565 0.3592; 0.2562 0.1565 0.3592; 0.1898 0.1007 0.2761j 0.1888 0.1020 0.2715; 0.1416 00685 02114 { 0.401 0.0660 0.2108 } 0.1673 0.0913 0.2398; 0.1673 0.0913 0.2398
‘p Calvo parameter beta 0.6600 0.1000 § 0.3051 0.2523 0.3600; 0.3057 0.2509 0.3594| 0.3159 0.2579 0.3734} 0.3159 0.2579 0.3734; 02791 0.2I77 0.3388 02791 0.2191 0.3394] 04579 0.3584 05559 04685 0.3681 0.5662; 0.2562 0.2024 0.3094} 0.2562 0.2024 0.3094
Parametre monetarnej politiky
@ vyhladzovanie Grok. miery beta 0.8000 0.1000 § 0.3064 0.1984 04118 ; 0.3044 0.961 04073} 0.2797 0.I793 03813} 02797 0.793 0.3813 } 0.2546 0.1599 0.3472{ 0.2560 0.1622 0.354 ; 05124 03928 0.6309; 05129 0.3940 0.6330; 02182 0.1344 02973} 0.2182 0.1344 0.2973
@ vahainflacie norm 15000 0.1000 i 15848 14221 17443} 15848 14276 17445} 15307 13672 16930} 15307 13672 16930} 14991 13365 16633 14965 13343 16569 { 15653 14074 17223 { 15620 14049 17206 | 14888 13256 16544 ; 14888 13256 16544
i'J_‘,- véhy outputu norm 0.1250 0.0500; 0.15541 0.0709 0.2369; 0.1541 0.0715 0.2368; 0.1556 0.0715 0.2380§ 0.1556 0.0715 0.2380{ 0.1596 0.0900 0.2508§ 0.I702 0.0897 0.2491} 0.2091 0.1335 02864} 02080 0.1313 0.2853; 0.1872 0.1092 02649} 0.1872 0.1092 0.2649
ﬂp monetarna baza norm 0.1250 0.0500; 0.244 0.0426 0.2063; 0.1255 0.0435 0.2081; 02210 0.5501 0.292§ 02210 01501 0.2912{ 0.2608 0.1934 03276 0.2608 0.1941 0.3306 0.0949 0.0345 0.1557 { 0.1012 0.0379 0.1616 ; 0.2827 0.2186 03468} 0.2827 0.2186 0.3468
Zotrvacnost'sokov
@2 technologicky $ok beta 0.7000 0.000§ 0.716 05781 0.8541:i 0.7098 0.5744 0.8526; 0.7093 05684 0.8515: 0.7093 0.5684 0.8515; 0.6342 04771 0.7924{ 0.6353 0.4836 0.7909; 0.6777 05121 0.8498 0.6742 0.5030 0.8460; 0.6219 04784 0.7673} 0.6219 04784 0.7673
?a preferentny$ok beta 0.7000 0.1000 j 0.6657 0.5427 0.7896; 0.6652 0.5422 0.7891; 0.6552 05365 0.7785; 0.6552 0.5365 0.7785; 0.6700 05681 0.7746 0.6692 0.5696 0.7748; 0.7310 0.6096 0.8560 0.7340 0.6073 0.8583; 0.6681 05776 0.7624; 0.6681 0.5776 0.7624
P investiény sok beta 0.7000 0.1000§ 05825 04510 0.7109; 05814 04521 0.746 05919 04625 0.7241; 05919 04625 0.7241} 0.607 04823 07217 { 06035 04866 0.7201} 0.6047 04793 0.7276{ 0.6025 0.4791 0.7282} 05953 0.4880 0.7029}{ 0.5953 0.4880 0.7029
pc;- nakladovy Sok beta 0.7000 0.1000 § 0.7068 0.5562 0.8640; 0.7082 0.5576 0.8666; 0.7064 0.5540 0.8627} 0.7064 0.5540 0.8627 ; 0.6825 05161 0.8538{ 0.6810 0.5181 0.8534 0.6629 0.4941 0.8415 | 0.6577 0.4826 0.8360; 0.6834 05248 0.8546} 0.6834 0.5248 0.8546
l'-)g- vladny $ok beta 0.7000 0.1000 § 0.6587 0.5352 0.7821; 0.6583 0.5370 0.7815; 0.6757 0.5487 0.8033; 0.6757 0.5487 0.8033; 0.6365 0.5045 0.7731} 06360 0.504 0.7724; 0.6026 0457 0.7554} 0.6034 04521 0.7548; 0.6435 05231 0.7628} 0.6435 0.5231 0.7628
@5 S0k v monetarnej baze beta 0.7000 0.1000 § 0.6021 0.4469 0.7521 0.6024 04477 0.7529 0.5356 0.3955 0.6706i 0.5356 0.3955 0.6706; 0.5249 0.3975 0.6477§ 05244 0.3996 0.6477 | 0.7027 05682 0.8373{ 0.727 0.5845 0.8448; 0.5007 0.3855 0.6115 | 0.5007 0.3855 0.6115
P switch beta 0.9500 0.0200 - - - - - - - - - - - - 09563 0.9303 0.98323 0.9560 0.9301 0.9832 - - - - - - 0.9669 0.9485 0.9863; 0.9669 0.9485 0.9863
£+ 3ok v zahran. trok. miere beta  0.7000 0.1000 - - - - - - - - - - - 08278 0.7510 0.9072§ 0.8295 0.7535 0.9067 - - - - - - 0.8367 0.7685 0.9098} 0.8367 0.7685 0.9098
Standardné odchyiky §okov
£, monetarneho invg 0.0100 inf 0.0238 0.0186 0.0288] 0.0238 0.0187 0.0288| 0.0236 0.0186 0.0285] 0.0236 0.0186 0.0285}{ 0.0221 0.077 0.0263] 0.0221 0.0I78 0.0262} 0.0039 0.0029 0.0049 | 0.0039 0.0028 0.0050f 0.0193 0.0160 0.0226 ; 0.093 0.0160 0.0226
€e preferenéného invg 0.0100 inf 0.0327 0.0251 0.0401; 0.0326 0.0251 0.0399{ 0.0320 0.0247 0.0389§ 0.0320 0.0247 0.0389} 0.0287 0.0232 0.0340§ 0.0288 0.0234 0.0342} 0071 0.0R3 0.027 { 0.0169 00122 00216} 00242 0.0201 0.0281} 0.0242 0.0201 0.0281
€z technologického invg 0.0100 inf 0.0088 0.0037 0.0128 ; 0.0088 0.0037 0.0128 { 0.0097 0.0039 0.042 § 0.0097 0.0039 00142} 00123 0.0044 0076 { 0.0122 0.0043 0.01I77 { 0.0046 0.0025 0.0066{ 0.0048 0.0025 0.0071} 0.0103 0.0054 0.044} 0.0103 0.0054 0.0144
€ investi¢ného invg 0.0100 inf 0.0841 0.0600 0.1075; 0.0841 0.0600 0.1072§ 0.0841 0.0606 0.1071; 0.0841 0.0606 0.1071{ 0.0881 0.0650 0.1104 { 0.0881 0.0650 0.1097 | 0.0617 0.0398 0.0832; 0.0614 0.0389 0.0827 ; 0.0774 0.0586 0.0963} 0.0774 0.0586 0.0963
Er;| nékladového invg 0.0100 inf 00103 0.0026 0.011; 0.0106 0.0026 00192 00109 0.0026 0.0201; 0.0109 0.0026 0.0201; 0.0136 0.0024 0.0305] 0.0136 0.0024 0.0308{ 0.0042 0.0024 0.0058 { 0.0042 0.0025 0.0059; 0.018 0.0023 0.0262} 0.0118 0.0023 0.0262
e_g vladneho invg 0.0100 inf 0.0762 0.0612 0.0907§ 0.0760 0.0612 0.0903|{ 0.0762 0.0610 0.0906 ] 0.0762 0.0610 0.0906}{ 0.0821 0.0683 0.0953 ] 0.0821 0.0682 0.0954} 0.0720 0.0559 0.0877 { 0.0692 0.0540 0.0841{ 0.0736 0.0629 0.0838; 0.0736 0.0629 0.0838
€% $ok monetame bazy invg 0.0100 inf 0.0589 0.0473 0.0702} 0.0589 0.0471 0.0700| 0.0580 0.0467 0.0691j 0.0580 0.0467 0.0691} 0.0518 0.0429 0.0600{ 0.0516 0.0432 0.0599; 0.0182 0.0M41 0.0220| 0.0185 0.0M5 0.0225} 0.0447 0.0384 0.0511} 0.0447 0.0384 0.0511
€ switch invg 0.0100 0.0500 - - - - - - - - - - - 0.1435 0.200 0.1669 § 0.433 01192 0.1664 - - - - - - 0.1235 0.1057 0.406 | 0.1235 0.1057 0.1406
Ex* zahrani¢nej drokovej miery  invg 0.0100 0.2000 - - - - - - - - - - - - 0.0045 0.0037 0.0052j 0.0045 0.0037 0.0052 - - - - - - 0.0039 0.0034 0.0045; 0.0039 0.0034 0.0045
LL 88367.28 88736.64 88637.11 86 068.76 92 889.82

Zdroj: vlastné vypocty



Priloha ¢&. 3 — Vysledky odhadu parametrov pre model z hPadiska datovych rozsahov

Model otvorenej ekonomiky s finanénym akceleratorom

Model otvorenej ekonomiky bez finanéného akceleratora

pred krizou s krizou po krize celé obdobie pred krizou s krizou po krize celé obdobie
P arametre Apriérne rozdelenie Aposteriérne rozdelenie | Aposteriérne rozdelenie { Aposteriérne rozdelenie { Aposteriérne rozdelenie | Aposteriérne rozdelenie { Aposteriérne rozdelenie { Aposteriérne rozdelenie §{ Aposteriérne rozdelenie
Hustota Priemer Std {Priemer 5% 95% {Priemer 5% 95% | Priemer 5% 95% i Priemer 5% 95% {Priemer 5% 95% | Priemer 5% 95% |Priemer 5% 95% | Priemer 5% 95%

Strukturalne parametre
’,f) finanCny akcelerator beta 0.0500 0.0100 § 0.0402 0.0278 0.0523; 0.0404 0.0284 0.0522| 0.0477 0.0329 0.0619 { 0.0398 0.0281 0.0510 - - - - - - - - - - - -
X nakladynaprisdsobovanie beta 0.5000 0.1000 i 0.6168 0.4811 0.7526i 0.5994 0.4640 0.7355| 0.4972 0.3388 0.6563 0.6066 0.4734 0.7432} 0.6168 04811 0.7526; 0.5998 0.4640 0.7349; 0.4948 0.3358 0.6521} 0.6066 0.4734 0.7432
@& podiel kapitalu beta 0.3300 0.1000 § 0.2562 0.1565 0.3592; 0.1898 0.1007 02761} 0.1416 0.0685 0.2114 { 0.1673 0.0913 0.2398} 0.2562 0.1565 0.3592; 0.1888 0.1020 0.2715; 0.401 0.0660 0.2108 { 0.1673 0.0913 0.2398
Qb Calvo parameter beta 0.6600 0.1000 { 0.3159 0.2579 0.3734) 0.2791 0.2177 0.3388§ 04579 0.3584 0.5559} 0.2562 0.2024 0.3094{ 0.3159 0.2579 0.3734} 0.2791 0.2191 0.3394} 04685 0.3681 0.5662} 0.2562 0.2024 0.3094
Parametre monetarnej politiky
Py vyhladzovanie trok. miery beta 0.8000 0.1000 { 0.2797 0.1793 0.3813 i 0.2546 0.1599 0.3472} 0.5124 0.3928 0.6309; 0.2182 0.1344 0.2973} 02797 0.I793 0.3813 } 0.2560 0.1622 0.3514 ; 05129 0.3940 0.6330; 0.2182 0.1344 0.2973
Py vahainflacie norm 15000 0.1000 { 15307 13672 16930 14991 13365 16633 15653 14074 17223 | 14888 13256 16544 15307 13672 16930} 14965 13343 16569 | 15620 14049 17206} 14888 13256 16544
p_',- véhy outputu norm 0.1250 0.0500§ 0.1556 0.0715 0.2380§ 0.1696 0.0900 0.2508§ 0.2091 0.1335 0.2864; 0.1872 0.1092 0.2649; 0.1556 0.0715 0.2380} 0.I702 0.0897 0.2491; 0.2080 0.1313 0.2853}; 0.1872 0.1092 0.2649
ﬂ;. monetarna baza norm 0.1250 0.0500§ 0.2210 0.1501 0.2912 { 0.2608 0.1934 0.3276; 0.0949 0.0345 0.1557 { 0.2827 0.2186 0.3468; 0.2210 0.1501 0.2912 } 0.2608 0.1941 0.3306; 0.1012 0.0379 0.1616 ; 0.2827 0.2186 0.3468
Zotrvatnost'sokov
Pz technologicky $ok beta 0.7000 0.1000 { 0.7093 0.5684 0.8515 0.6342 04771 0.7924} 0.6777 0.5121 0.8498; 0.6219 04784 0.7673{ 0.7093 0.5684 0.8515 | 0.6353 0.4836 0.7909; 0.6742 05030 0.8460} 0.6219 0.4784 0.7673
Pg preferenény $ok beta 0.7000 0.1000 j 0.6552 0.5365 0.7785] 0.6700 0.5681 0.7746; 0.7310 0.6096 0.8560{ 0.6681 0.5776 0.7624} 0.6552 0.5365 0.7785; 0.6692 0.5696 0.7748; 0.7340 0.6073 0.8583}; 0.6681 0.5776 0.7624
P investi¢ny ok beta 0.7000 0.1000 § 05919 0.4625 0.7241] 0.6017 04823 0.7217 | 0.6047 04793 0.7276{ 05953 0.4880 0.7029{ 05919 0.4625 0.7241} 0.6035 04866 0.7201} 0.6025 04791 0.7282} 0.5953 0.4880 0.7029
P:;- nakladovy Sok beta 0.7000 0.1000 §{ 0.7064 0.5540 0.8627; 0.6825 0.5161 0.8538| 0.6629 04941 0.8415; 0.6834 05248 0.8546 0.7064 0.5540 0.8627; 0.6810 0.5181 0.8534} 0.6577 0.4826 0.8360; 0.6834 0.5248 0.8546
ﬂg vladny Sok beta 0.7000 0.1000 { 0.6757 0.5487 0.8033; 0.6365 0.5045 0.7731} 0.6026 0.4517 0.7554; 0.6435 0.5231 0.7628; 0.6757 0.5487 0.8033; 0.6360 0.504 0.7724; 0.6034 0.4521 0.7548} 0.6435 0.5231 0.7628
P21 Sokv monetarnej baze beta 0.7000 0.1000 §{ 0.5356 0.3955 0.6706% 0.5249 0.3975 0.6477| 0.7027 0.5682 0.8373i 0.5007 0.3855 0.6115 { 0.5356 0.3955 0.6706; 0.5244 0.3996 0.6477}; 0.7127 05845 0.8448} 0.5007 0.3855 0.6115
P switch beta 0.9500 0.0200 - - - 0.9563 0.9303 0.9832 - - - 0.9669 0.9485 0.9863 - - - 0.9560 0.9301 0.9832 - - - 0.9669 0.9485 0.9863
£+* ok v zahran. Grok. miere beta 0.7000 0.1000 - - - 0.8278 0.7510 0.9072 - - - 0.8367 0.7685 0.9098 - - - 0.8295 0.7535 0.9067 - - - 0.8367 0.7685 0.9098
Standardné odchylky $okov
£ monetarneho invg 0.0100 inf 0.0236 0.0186 0.0285] 0.0221 0.0I77 0.0263}{ 0.0039 0.0029 0.0049j 0.0193 0.0160 0.0226 ; 0.0236 0.0186 0.0285; 0.0221 0.0I78 0.0262; 0.0039 0.0028 0.0050; 0.0193 0.0160 0.0226
€q preferenéného invg 0.0100 inf 0.0320 0.0247 0.0389: 0.0287 0.0232 0.0340; 0.0I71 0.023 0.0217 { 0.0242 0.0201 0.0281{ 0.0320 0.0247 0.0389; 0.0288 0.0234 0.0342} 0.0169 0.022 0.0216 } 0.0242 0.0201 0.0281
€a technologického invg 0.0100 inf 0.0097 0.0039 0.0M42§ 0.0123 0.0044 0.0176 { 0.0046 0.0025 0.0066j 0.0103 0.0054 0.044 }{ 0.0097 0.0039 0.0142}{ 0.0122 0.0043 0.0I77 j 0.0048 0.0025 0.0071; 0.0103 0.0054 0.0144
€% investi¢ného invg 0.0100 inf 0.0841 0.0606 0.1071; 0.0881 0.0650 0.1104 { 0.0617 0.0398 0.0832{ 0.0774 0.0586 0.0963; 0.0841 0.0606 0.1071; 0.0881 0.0650 0.1097 ;{ 0.0614 0.0389 0.0827; 0.0774 0.0586 0.0963
Er; nékladového invg 0.0100 inf 0.0109 0.0026 0.0201; 0.0136 0.0024 0.0305; 0.0042 0.0024 0.0058{ 0.0118 0.0023 0.0262; 0.0109 0.0026 0.0201; 0.0136 0.0024 0.0308 0.0042 0.0025 0.0059; 0.018 0.0023 0.0262
E_g vladneho invg 0.0100 inf 0.0762 0.0610 0.0906: 0.0821 0.0683 0.0953 | 0.0720 0.0559 0.0877{ 0.0736 0.0629 0.0838}{ 0.0762 0.0610 0.0906; 0.0821 0.0682 0.0954; 0.0692 0.0540 0.0841}; 0.0736 0.0629 0.0838
€5 $ok monetarne bazy invg 0.0100 inf 0.0580 0.0467 0.0691; 0.0518 0.0429 0.0600} 0.0182 0.0M1 0.0220j 0.0447 0.0384 0.0511; 0.0580 0.0467 0.0691{ 0.0516 0.0432 0.0599j 0.0185 0.045 0.0225; 0.0447 0.0384 0.0511
Esw switch invg 0.0100  0.0500 - - - 0.1435 0.1200 0.1669 - - - 0.1235 0.1057 0.1406 - - - 0.433 0.1192 0.1664 - - - 0.1235 0.1057 0.1406
£x* zahrani¢nejirokovejmiery invg 0.0100 0.2000 - - - 0.0045 0.0037 0.0052 - - - 0.0039 0.0034 0.0045 - - - 0.0045 0.0037 0.0052 - - - 0.0039 0.0034 0.0045

Zdroj: vlastné vypocty



Priloha ¢. 4 - Konvergen¢né diagnostiky

Priloha ¢. 4A.1 — viacrozmerna konvergentna diagnostika Metropolis Hastings

algoritmu - model FA so “switch” rezimom — celé obdobie
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Zdroj: vlastné vypocty



Priloha ¢. 4A.2 — Apriérne a aposteriorne rozdelenie parametrov - model FA so

“switch” rezimom — celé obdobie
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Zdroj: vlastné vypocty

model FA so “switch” rezimom — celé obdobie
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4A.3 — jednorozmernd diagnostika Monte Carlo Markov retazca (MCMC) -
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Priloha ¢. 4B.1 - viacrozmerna Kkonvergencna diagnostika Metropolis Hastings

algoritmu - model NoFA so “switch” rezimom — celé obdobie
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Priloha ¢&. 4B.2 — Apridrne a aposteriorne rozdelenie parametrov

“switch” rezimom — celé obdobie
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Priloha ¢. 4B.3 — Jednorozmerna diagnostika Monte Carlo Markov retazca (MCMC) -

model NoFA so “switch” rezimom — celé obdobie
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Priloha ¢. 4C.1 — viacrozmerna Kkonvergencna diagnostika Metropolis Hastings

algoritmu - model FA so “switch” rezimom — pred krizou
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Priloha ¢ 4C.2 — Apridrne a aposteriorne

“switch” rezimom — pred krizou

rozdelenie parametrov
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Priloha ¢. 4C.3 — Jednorozmerna diagnostika Monte Carlo Markov retazca (MCMC) -

model FA so “switch” reZimom — pred krizou
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Priloha ¢. 4D.1 — viacrozmerna Kkonvergencna diagnostika Metropolis Hastings

algoritmu - model NoFA so “switch” rezimom — pred krizou
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Priloha ¢&. 4D.2 — Apridrne a aposteriorne rozdelenie parametrov

“switch” rezimom — pred krizou
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Priloha ¢. 4E.1 - viacrozmerna konvergencna diagnostika Metropolis Hastings

algoritmu - model FA so “switch” reZimom — s Krizou
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Priloha ¢. 4E.2

“switch” rezimom — s Krizou
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Priloha ¢. 4E.3 — Jednorozmerna diagnostika Monte Carlo Markov ret’azca (MCMC) -

model FA so “switch” reZimom — s krizou
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Priloha ¢. 4F.1

— viacrozmerna konvergencna diagnostika

algoritmu - model NoFA so “switch” rezimom — s krizou
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Priloha ¢&. 4F.2 — Apridrne a aposteriorne rozdelenie parametrov

“switch” rezimom — s Krizou
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Priloha ¢. 4F.3 — Jednorozmerna diagnostika Monte Carlo Markov ret’azca (MCMC) -

model NoFA so “switch” rezimom — s Krizou
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Priloha ¢. 4G.1 - viacrozmerna konvergen¢na diagnostika Metropolis Hastings

algoritmu - model FA so “switch” rezimom — po Krize
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Priloha ¢ 4G.2 — Apriérne a aposteridorne rozdelenie parametrov

“switch” rezimom — po krize

SE u_rr SE u e SE u a
. 150 _ \
600 1 300
400 t 1o 200
200 | 50 100
0 0 i}
| 0.02 0,04 1] 0.02 0.04 ] 0.02 .04
SE u_x SE u_cp SE u g
I T T T
150 | 400 150 | :
| |
100 ¢ ! 100 :
I 200 1
50 ¢ I i 50 /\
|
{l _A-_ |:| [ " |:| | 1
0 005 01 015 0 0,02 0.04 00s 04 0.15
SE u_b SE_u_sw SE_u_r_st
: 150 | | 800 ™
150 | i &00
100 ,
100 , 400
50 50 : 200
SN .
0.01 0.02 0.03 0.04 0.05 01 02 03 04 0.01 0.02 0.03 0.04 0.05
i alpha
.W 4 10 P
40 ¢
1
I
g b 1 ) 5
I
I
0 - 0 0
(1] .05 01 ] 0 02 04 086
rho_r rho_pi
B T T
4
I 1
4 I I
I 2 [
2 I I
I I
0 il 0 M |
0 02 04 06 08 1 15 2
rho_mu rho_
: - 4 :
Bt 10
I |
61 I |
4t [ 5 2 |
[} ]
21 Il ]
0 . o o L
0 0.2 0.4 0.2 0 0.5 i

- model FA so



rho_g

]
|
|
|
|
|

4]
02 04 06 08

rho_g

1

q
rho_sw
a0 7
20} !
I
I
101 [
I
a 1

085 09 0585

02 04 08 0B 1

rho_rr
T

0 05 1
rho_r_st
4 I
I
I
2 I
I
o I

02 04 06 08 1

Zdroj: vlastné vypocty

rho_cp

4
1
I
2 I
I
I
] 1
0 0.5 1
rho_b
T
4
2
|:| - -
N2 04 06 08 A




Priloha ¢. 4G.3 — Jednorozmerna diagnostika Monte Carlo Markov retazca (MCMC) -

model FA so “switch” reZimom — po krize
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Priloha ¢. 4H.1 - viacrozmerna konvergencna diagnostika Metropolis Hastings

algoritmu - model NoFA so “switch” reZimom — po krize
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Priloha & 4H.2 — Apriorne a aposteridrne rozdelenie parametrov - model NoFA so

“switch” rezimom — po krize
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Priloha ¢. 4H.3 — Jednorozmerna diagnostika Monte Carlo Markov retazca (MCMC) -

model NoFA so “switch” reZimom — po krize
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Priloha €. 5 — Impulzné odozvy na Soky

Priloha ¢. 5A.1 — monetarny $ok - model FA / NoFA so “switch” rezimom — celé
obdobie
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Priloha ¢ 5A.2 — technologicky Sok - model FA / NoFA so “switch” rezimom — celé
obdobie
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Priloha ¢. 5A.3 — preferen¢ny Sok - model FA / NoFA so “switch” rezimom - celé
obdobie
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Priloha ¢. 5A.4 — investi¢ny Sok - model FA / NoFA so “switch” reZimom — celé obdobie
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Priloha ¢. 5B.1 — monetarny $ok - model FA / NoFA so “switch” rezimom — pred Krizou
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Priloha ¢. 5B.2 — technologicky Sok - model FA / NoFA so “switch” reZimom — pred

krizou
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Priloha ¢ 5B.3 — preferenény $ok - model FA / NoFA so “switch” reZimom — pred

krizou
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Priloha ¢. 5B.4 — investi¢ny Sok - model FA / NOFA so “switch” rezimom — pred Krizou
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Priloha ¢. 5C.1 — monetarny ok - model FA / NOFA so “switch” rezimom — s Krizou
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Priloha ¢. 5C.2 — technologicky $ok - model FA / NoFA so “switch” rezimom — s krizou
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Priloha ¢. 5C.3 — preferenény $ok - model FA / NoFA so “switch” rezimom — s krizou
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Priloha ¢. 5C.4 — investi¢ny Sok - model FA / NoFA so “switch” reZimom — s Krizou
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Priloha ¢. 5D.1 — monetarny Sok - model FA / NOFA so “switch” reZimom — po Krize
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Priloha ¢. 5D.2 — technologicky $ok - model FA / NoFA so “switch” rezimom — po krize
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Priloha ¢. 5D.3 — preferenény $ok - model FA / NoFA so “switch” rezimom — po krize
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Priloha ¢. 5D.4 — investi¢ny Sok - model FA / NoFA so “switch” reZimom — po Krize
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Priloha €. 6 — Impulzné odozvy na Soky — porovnanie réznych ¢asovych rozsahov dat

Priloha ¢. 6A.1 — monetarny Sok - model FA so “switch” rezimom
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Priloha ¢. 6A.2 — technologicky $ok - model FA so “switch” rezimom
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Priloha ¢. 6A.3 — preferencny Sok - model FA so “switch” rezimom
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Priloha ¢. 6A.4 — investi¢ny Sok - model FA so “switch” rezimom
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Priloha €. 6B.1 — monetarny Sok - model NoFA so “switch” rezimom
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Priloha ¢. 6B.2 — technologicky Sok - model NoFA so “switch” reZimom
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Priloha ¢. 6B.3 — preferenény Sok - model NoFA so “switch” reZimom
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Priloha ¢. 6B.4 — investi¢ny Sok - model NOFA so “switch” reZimom
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