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Bayesian TVCVAR Estimates
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Data sample: Y+« Y14

Included observations: YA (data)
Hyperparameters: T+ = «, tau* = ©,
tau) =), tau¥Y = +,*), nuY =, nuY=2°
Simulation smoother: McCausland,
Miller, & Pelletier (MMP)

Posterior sample size: ¢+« (burn-in
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Stability method: None
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