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SYLLABUS

1. PRELIMINARIES

Bayesian inference
MCMC

MacKay (2003)
Gelman, Carlin, Stern, Dunson, Vehtari, and Rubin (2014)

2. FILTERS

Kalman
Discrete Markov
Particle

Kantas, Doucet, Singh, Maciejowski, and Chopin (2915)
Doucet and Johansen (2008)
Shephard (2013)

3. VAR’S, SVAR’S, AND DSGE’S

Priors for SVAR’s from structural models
Del Negro, Schorfheide, Smets, and Wouters (2007)
Del Negro and Schorfheide (2004)

4. DYNAMIC FACTOR MODELS

5. BAYESIAN INFERENCE FOR CONTINUOUS TIME MODELS

Stochastic differential equations
Karatzas and Shreve (1988), Chapter 5. However, this is at a high mathematical level and this
chapter is not independent of the previous ones.

Inference for diffusion processes
Eraker (2001),Johannes and Polson (2006)
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