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Outline
The course presents a self contained exposition of methods to study DSGE models.
It is assumed that participants are familiar with the following topics:
(a) Basic RBC and New-keynesian models, both of closed and open economy flavour.
(b) Working knowledge of Matlab programming language.

The lectures for this course are based on chapters 2, 3, 5, and 7 of my book: Methods
for Applied Macroeconomic Research, Princeton University, Press, 2007.

Slides of the presentations will be available shortly before the course at the CREI BSSM
homepage. No material will be disctribuited in class.

Sample codes implementing some of the techniques discussed in the lectures will be pro-
vided be posted. Practice session will illustrate the mechanics of the codes.

Program
Monday July 7, 2008 Log-linear and second order approximations to solutions of DSGE
models.
Tuesday, July 8, 2008: Data treatments and filtering
Wednesday, July 9, 2008: Calibration and evalution methods
Thursday, July 10, 2008: Structural estimation: GMM and Impulse response matching
Friday, July 11, 2008: Identification issues and other problems
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