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se lectures o

mpirical methods ynomics,
Martin Eichenbaum

Alternative techniques to estimate and empirically eva
transmission mechanism: (i) structural VARs identified wi
restrictions, and sign restrictions; (ii) fitting dynamic models
(iii) maximum likelihood methods.

Specification, estimation, and analysis of monetary models,
Lawrence Christiano

Structural monetary models: the role of different frictions, such as stic
working capital, and credit market imperfections. The use of Bayesian and
estimate models and a review of recent developments in the use of models
policy process.

Open-economy models,
Sergio Rebelo

ic open-economy models. Empirical evidence on sources of real
ations. An empirical analysis of the
eviations from UIP.

Macroeconomic forec
Girogio Primiceri

A comprehensive review of forecasting methods. Topics include VARs, dynamic factor models,
robust Bayes inference, nowcasting, and long-run forecast uncertainty.

Macro-prudential regulation,
Thomas Philippon

An introduction to the principles underlying macroprudential regulation and an analysis of
how macroprudential considerations alter the use of regulatory tools and the design of financial
regulation.
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T / 0 , course materials,
acc program, meals, coffee breaks, and receptions.
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Enro firmed only upon receipt of full payment.
| /

Cancellations made before June 1st, 2017 are subject to a 25% fee.

Cancellations made after June 1st, 2017 are subject to the total charge.
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7:30 AM to 9:00 AM

9:00 AM to 10:30 AM

10:30 AM to 10:45 AM

10:45 AM to 12:15 PM

1

05/Sep
Tuesday

06/Sept
Wednesday

07/Sept
Thursday

Breakfast,
Allen Center

Breakfast,
Allen Center

Using VARs DSGE models
Martin Eichenbaum [Lawrence Christiano

Using VARs DSGE models
Martin Eichenbaum [Lawrence Christiano

12:15 PM to 1:30 PM

1:30PM to 4:00 PM

4:00 PM to 4:15 PM

5:30PM to 6:30 PM

6:30PM to 8:00 PM

Optional Matlab
Review Session

Practicum Session | Practicum Session

Coffee Break Coffee Break

Valerie Ramey
Government
Sendm Multipliers

-

Jeremy Bulow

Cocktal s
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Advanced Workshop for Central Ba

08/Sept
Friday

09/Sept
Saturday

Breakfast,
Allen Center

Breakfast,
Allen Center

Financial frictions
Lawrence Christiano

Model estimation
Lawrence Christiano

Model estimation
Lawrence Christiano

Financial frictions
Lawrence Christiano

Chicago
Architectural
River Cruise

(starts at

3:30 pm)

Practicum Session

Show at Chicago
Theater

Coffee Break

10/Sept
Sunday

11/Sept
Monday

ept
Tuesday

Breakfast,
Allen Center

Breakfast,
Allen Center

Breakfast,
Allen Center

Open-economy
models
Sergio Rebelo

Macro-prudential
regulation
Thomas Philippon

Forecasting
Giorgio Primiceri

Coffee Break Coffee Break Coffee Break Coffee Break Coffee Break Coffee Break Coffee Break

Open-economy
models
Sergio Rebelo

Macro-prudential
regulation
Thomas Philippon

Forecasting
Giorgio Primiceri

Simon Gilchrist
Inflation Dynamics
During the Financial
Crisis

Practicum Session

Coffee Break

James Bullard
U.S. Economy and
Monetary Policy

Cocktails

Celebration dinner at
Stained Glass

(7:15 pm)

Optional Dinner



