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This document presents how to estimate and implement a structural VAR-X model under long
run and impact identification restrictions. Estimation by bayesian and maximum likelihood
methods is presented. Applications of the structural VAR-X for impulse respo

https://ideas.repec.org/p/bdr/borrec/686.html#download
http://investiga.banrep.gov.co/es/content/settlement-liquidity-colombian-large-value-payment-system-role-reserve-requirements
http://investiga.banrep.gov.co/es/content/settlement-liquidity-colombian-large-value-payment-system-role-reserve-requirements
http://investiga.banrep.gov.co/es/content/geopolitical-risk-and-emerging-market-sovereign-risk-premia
http://investiga.banrep.gov.co/es/content/assessing-effects-recent-provisioning-rules-consumer-credit-allocation-colombia
http://investiga.banrep.gov.co/publicaciones/lista

