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Abstract

The purpose of this research is to investigate the effect of the financing structure on the
liquidity creation of Tehran Stock Exchange banks. In order to test the research hypotheses,
the seasonal data of the selected variables were collected during the period of 2015-2022 and
estimated using the Bayesian autoregression model in Eviuse software. The research results
show; The variables of the financing structure (deposit share and financing diversity) affect
the liquidity creation in the country's banking system, and by comparing the action and
reaction graphs, it can be said that the financing structure significantly explains the
fluctuations of liquidity creation. And with the passage of time, the effects on the creation of
liquidity fade and decrease. In fact, the shorter the period, the greater the impact of the
financing structure on the creation of liquidity.
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