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1-Interest Rate Channel

2-Exchange Rate Channel

3-Other Asset Prices Channel

4-Credit Channel
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2-Angeloni and Benoit (2002)

3 -Vector Autoregression

4-Alfaro, Franken, Garcia and Jara(2004)
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1- Cointegrated Vector Autoregression
2- Impulse Response Function »
3- Forecast Error Variance Decomposition
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1-Cointegration Test
2-JohansenTest
3-Likelihood Ratio Testing
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