Quantile Regression Applications

1 - Quantifying macroeconomic uncertainty in Norway
https://www.econstor.eu/bitstream/10419/298506/1/1853493848.pdf

2 - Role of credit and expectations in house price dynamics
https://www.sciencedirect.com/science/article/pii/S1544612322004081

3 - Exchange rates and trade balance dynamics: a quantile regression analysis
https://www.tandfonline.com/doi/full/10.1080/00036846.2024.2311067

4 - Determinants of Poverty in Mexico: A Quantile Regression Analysis
https://www.mdpi.com/2227-7099/9/2/60


Local Projections and VARs

1 - The impact of product and labour market reform on growth: Evidence for OECD countries based on local projections
https://onlinelibrary.wiley.com/doi/pdf/10.1002/jae.2890

2 - The effect of oil price shocks on economic activity: a local projections approach
https://link.springer.com/article/10.1007/s12197-020-09512-w
3 - The impact of product and labour market reform on growth: Evidence for OECD countries based on local projections
https://onlinelibrary.wiley.com/doi/full/10.1002/jae.2890




4 - How Large and Persistent is the Response of Inflation to Changes in Retail Energy Prices? 
https://www.imf.org › wpiea2020093-print-pdf

5 – The Macroeconomic Impact of Climate Change: Global vs. Local Temperature
https://dkaenzig.github.io/diegokaenzig.com/Papers/bk_micc.pdf

6 – WHAT ARE THE EFFECTS OF FISCAL POLICY SHOCKS? A VAR-BASED COMPARATIVE ANALYSIS
https://www.ecb.europa.eu/pub/pdf/scpwps/ecbwp877.pdf

7 - VAR Analysis of Economic Activity, Unemployment, and Inflation during Periods Preceding Recessions in the United States: COVID-19
https://econ.unc.edu/wp-content/uploads/sites/38/2020/09/VAR-Analysis-of-Economic-Activity-Unemployment-and-Inflation-during-Periods-Preceding-Recessions-in-the-United-States-COVID-19.pdf

8 – Impulse Response of Inflation to Economic Growth Dynamics: VAR Model Analysis
https://papers.ssrn.com/sol3/papers.cfm?abstract_id=4969220

9 -  Explaining changes in house prices
https://www.bis.org/publ/r_qt0209f.pdf
10 - Forecasting real-time economic activity using house prices and credit conditions
https://onlinelibrary.wiley.com/doi/abs/10.1002/for.2710



Threshold Models and Markov Switching

1- Threshold Modeling for Inflation and GDP Growth
https://mpra.ub.uni-muenchen.de/79649/1/MPRA_paper_79649.pdf

2 - Fiscal Policy and Economic Growth: Threshold Regression Model Approach
https://papers.ssrn.com/sol3/papers.cfm?abstract_id=4969228

3 – Threshold effects of financial stress on monetary policy rules: a panel data analysis
https://www.ecb.europa.eu/pub/pdf/scpwps/ecbwp2042.en.pdf

4 - The macroeconomic impact of energy price shocks: Threshold effects and the fracking boom
https://www.sciencedirect.com/science/article/pii/S0301420724001399

5 - Oil Volatility Uncertainty: Impact on Fundamental Macroeconomics and the Stock Index
https://www.mdpi.com/2227-7099/12/6/140

6 -  Renewable energy and economic growth: A Markov-switching approach
https://www.sciencedirect.com/science/article/pii/S0360544221033387

7 - A Markov-Switching Model of the Unemployment Rate
https://www.cbo.gov/system/files/2022-03/57582-WP.pdf








State Space Models and Kalman Filter

1- Analysis of market efficiency in main stock markets: using Kalman-Filter as an approach
https://arxiv.org/abs/2404.16449

2 - A State-space Approach to Australian GDP Measurement
https://www.rba.gov.au/publications/rdp/2014/pdf/rdp2014-12.pdf

