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The author will need to modify the topic. “A VAR Framework of Exchange Rates, Interest Rates, and Inflation during

Covid-19 in Turkey: Empirical Evidence From Linear Cointegration and Causality Analysis” is better.

The author used the word “Connectedness”. This should be replaced with "relationship" because it sounds more

professional.
The author needs to provide a more detailed interpretation of the Vector Autoregressive model coefficients result.
The Jarque-Bera test shows the data are not normally distributed. What is the implication of this in the research?

What yardstick did you use in concluding that there was no Granger causation?

Qeios ID: DOUXFD - https://doi.org/10.32388/DOUXFD 11


https://www.qeios.com/profile/96132

	Review of: "A VAR Framework of Exchange Rates, Interest Rates, and Inflation Through COVID-19 in Turkey: Empirical Evidence From Linear Cointegration and Causality Analysis"

