Eco 522.2 Spring 2003 Chris Sims

COURSE MENU

1. SOLVING NONLINEAR MODELS

1.1. Accuracy checks for nonlinear DSGE model solutions.
den Haan and Marcet/ (1994)

1.2. Parameterized expectations.
den Haan and Marcet/ (1990)

2. INFERENCE FOR EQUILIBRIUM MODELS
2.1. Posterior probability distributions across models and parameters.
2.2. Implementing MCMC across models.

2.3. Replicating and extending Smets and Wouters.
Smets and Wouter (2002)

3. RATIONAL INATTENTION

3.1. An introduction to information theory.
Cover and Thomas| (1991, parts to be specified)

3.2. LQ dynamic optimization with a capacity constraint.
Simsl (2001)
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