
Ingvild Grøtte Bostrøm
Marina Frydenberg

Ingvild Grøtte Bostrøm
, M

arina Frydenberg

Modeling the Impact of Financial
and Macroeconomic Variables on
the Oil Price:
a VAR,  Impulse Response and Markov Regime
Switching Analysis

June 2018

M
aster's thesis

M
as

te
r's

 th
es

is

2018

NT
NU

N
or

w
eg

ia
n 

Un
iv

er
si

ty
 o

f
Sc

ie
nc

e 
an

d 
Te

ch
no

lo
gy

Fa
cu

lty
 o

f E
co

no
m

ic
s 

an
d 

M
an

ag
em

en
t

De
pa

rt
m

en
t o

f I
nd

us
tr

ia
l E

co
no

m
ic

s 
an

d 
Te

ch
no

lo
gy

 M
an

ag
em

en
t


