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2- Weakly Exogenous or long-run Forcing Variables.
3- New Keynesian Small Open Economy DSGE Model.
4- Solvency Conditions.
5- Generalized Forecast Error Variance Decomposition.
6- Persistence Profile.
7- System Wide Shock.
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1- Garratt, Lee, Pesaran, Shin (2003a) and Garratt, et. al. , (2006).

2- Assenmacher and Pesaran (2008), Pesaran and Smith (2006), and Schneider, Chen and Frohn (2007).
3- Reduced Form.

4- Vector Error Correction Model.
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2- Gali (2008).
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2- Dees, di Mauro, Pesaran, and Smith (Ddps) (2007).
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