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1- Prior Density Function
2- Likelihood Function
3- Posterior Density Function
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6- Recursive Forecasting Exercise
7- Shrinkage
8- Stochastic Search Variable Selection
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1- Identifying Restrictions
2- Shrink

3- Random Walk Model
4- McNees

5- Hsiao (1981)
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1- Stochastic Search Variable Selection
2- George and McCulloch

3- Subjective

4- Natural conjugate

5- Hierarchial Prior

6- George and McCulloch, 1993.

7- Dummy Vriable
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1- Shrinkage
2- Shrink to Zero
3- Independent Normal-Wishart Prior
4- Fernandez, Ley and Steel
5- The Akaike or Bayesian Information Criteria
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1- Bayesian Model Averaging
2- Koop, G, 2010.
3- Green
4- Carlin and Ghib
5- Deterministic
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1- Prior Correlation Matrix
2- Prior Belief
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1- Jochmann, Koop and Strachan 2008, P. 9
2- Seasonally Adjusted
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