Replication files for the paper: Estimating Multi-country VAR models, by F. Canova and M. Ciccarelli, IER
Table 1 is obtained by running the codes ‘M#_model_chib.prg’ with 10 different seeds. The first seed we use is seed = 10. Then progressively set seeds = 1, 2, 3, …, 9. Results are the average over seeds.

Figure 1 is obtained by running the codes ‘IRF_bch_condfor.prg’ for the PVAR and ‘BVAR_irf_tvc_condfor.prg’ for the BVAR

Figure 2-3 are obtained by running the codes ‘CONDFO_bch_condfor.prg’ for the PVAR and ‘BVAR_condfor_tvc.prg’ for the BVAR.

Figure 4 is obtained by running the code ‘M1_Model_bch.prg’

