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2. Error Correction Mechanism (ECM)
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4. Law of one Price (LOP)
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1. Pass-Through

2. Complex

3. Reduced-form
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5. Innovation
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1. Structural Vector Autoregressive(SVAR).
2. Wald Causal Chain
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2. Inverse roots

3. Lag Structure

4. Conditional Variance
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Response to Cholesky One S.D. Innovations
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