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RESUMEN 
 

This talk is concerned with the study of Bayesian inference procedures 
applied to commonly used time series models in econometrics. The 
structural vector auto regressive models are considered in detail. Inference 
procedures are based on a hybrid integration scheme where state parameters 
are analytically integrated and hyperparameters are integrated by markov 
chain Monte Carlo methods. Credibility regions for forecasts and impulse 
responses are then derived. The procedures are illustrated with an 
application in macroeconomic monetary policy. 
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