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5. Structural Vector Auto Regressive (SVAR)
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5. Omitted Variables.
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1. Vector Error Correction (VEC).

2. Generalized ARCH.

3. Vector Autoregressive (VAR)

4. Autoregressive Distributed Lags (ARDL)
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1. Variance Decomposition

2. Impulse Respond Function (IRF)
3. Event Studies

4. Structural Vector Auto-Regression
5. Narrative Approach
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. Business Fixed Investment

. Aggregate Output

. Forward- Looking

. Commercial Bank Reserve Assets

. Tighter Monetary Policy

. Cash-flow

. Moral Hazard and Adverse Selection
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1. Policy Rate

2. Equity Price Channels

3. Tobin's Q Theory of Investment
4. Wealth Effect

5. Replacement Cost of Capital

6. Modidiliani
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