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HAEBREEH A © Real Business Cycle Theory (RBC)
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SRIEBRIEET (WI1E or2 [ H ORE TR LK)
Table: B FEDFXEEIAFT (Miao (2014) X D) HEPE

std(z)/std(Y) Y & OFHEE

Bl D FAUEER

Y 1.0 1.0
C 0.63 0.8
I 2.38 0.62
H 1.056 0.82

ROHTATT
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Research Question
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RBCETF /DGR 1 | BEXIERGET

Table: S5 JEERMAT (Miao (2014) & 1)

std(z)/std(Y) Y & OMHES

1.85 (1.52) 1.0 (1.0)

0.63 (0.45) 0.8 (0.97)
2.38 (2.75)  0.62 (0.99)
1.05 (0.36)  0.82 (0.98)
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RBCETF /DGR 1 | BEXIERGET

Table: S5 JEERMAT (Miao (2014) & 1)
std(z)/std(Y) Y ¥ ORI

Y  1.85(1.52) 1.0 (1.0)

C 0.63 0.45) 0.8 (0.97)

(
I 2.38(275)  0.62(0.99)
H 1.05(0.36)  0.82(0.98)
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Lucas Calculation (Lucas 1987) B
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» Eric Sims "Notes on Using Dynare"
https://www3.nd.edu/"esimsl/using_dynare_spl7.pdf
i gk

» Miao "Economic Dynamics in Discrete Time"

» Schmitt-Grohé and Uribe "Perturbation Methods for the Numerical Analysis of
DSGE Models: Lecture Notes"
http://www.columbia.edu/ "mu2166/1st_order/lst_order.htm
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https://github.com/keizai-seminar-quant-macro
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https://quantecon.org/
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> Julia
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» IMATLAB @ & 5 %F§E X T, Fortran® C EF8D Lk 5 R X |
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