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DX mBERE (72X L) BRE2EBIMICHES 2 2 L1k, AAMEETIE ARV, v b
— 7RO TIIWL O HEPREEINTE D, £ D—22% ST filter (Kobayashi et. al.,
2019) LUFEND 7 AR ) v 77, RN AT AT TIRECHHMMTH L, e 2T, &
KROBENTALZDZHBCEHZM>TWE X I AEAEEZEZL L, EEIALHBRKIAR

10 Bl oEfhF ¥ v A3 D o7& LT, ERRICEMLZBA 6 RZs72 L X5, —J7T,
ERESALBRIAZNENDFRRICM D EX T 7 v X LCFRE L EMT 2 Leb,
FEX A LEARE A2 6 ML LB 2 40 0.5% L7 e L X o, ShoBEics T
AN 6 MEfL WD T, ZART VX LICEMETRREALLZ L IZFE I WL
WHATEREWEHEML T bbb, Z2Or—2%, FEKE1% (@ =001) T
N T2 X L] THELEHET DL, Lvo2dbDThHD, KX LAR2ARB0 1L, #Ee54
Y7 =270 LORTH B LERENE DT, [HERM (Significant Ties) | &ML 5,
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NTE S, 72& 21317 (Kobayashi and Takaguchi, 2018) °#fT & DR (Ogisu et.
al., 2025) 1< [ L L] BHs, TP NBNEEZONE, FHO= 7 LT
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B, WEOHE . ORI RETHELLLTWS, bz - FEAYy V7V —20FERE2HEL-2
WAy rP 7 =27, HEINTHEIREREEAFELHEENZDD (a=0.01, Bonferroni fiilE7 L),
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AER 2334 1219 1.91 0 7
ECMA 1268 698 1.82 0 6
JPE 1538 758 2.03 0 5
QJE 1088 457 2.38 0 6
REStud 1513 730 2.07 0 5
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Labeid, Fit-fry b7 =280 2 (¥ la, UTHEE - FEEAY PT7—2 &
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R2: M IN-EE LR
(a =0.01) A HEE (%) F¢8 (Bonferroni #ii1F)
0

AER 0.00 0
ECMA 5 0.39 0
JPE 1 0.07 0
QJE 8 0.74 0
REStud 0 0.00 0
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R A v b =2 iKEHT L, 7% - F Y T VIO EES D L
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1 MATLAB : https://zenodo.org/records/1243994#. XwGDKB1UvOS
Python : https:/github.com/yvoshitaka-ogisu/ST filter




SE R
Kobayashi, T., and T. Takaguchi (2018) “Identifying relationship lending in the interbank

market: A network approach,” Journal of Banking & Finance, 97.

Kobayashi, T., T. Takaguchi, and A. Barrat (2019) “The structured backbone of temporal
social ties,” Nature Communications, 10.

Ogisu, Y., S. Hayaki, and M. Shibamoto (2025) “Identification of relationship lending in
bank-borrower networks,” RIEB Discussion Paper Series No0.2025-02.

HFRFRAREET IR




