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1. McCandless, George, 2008, The ABCs of RBCs: An Introduction to Dynamic
Macroeconomic Models, Harvard University Press.  (f&#% ABCs)
2. Torres,Jose Louis,2015, Introduction to Dynamic Macroeconomic General
Equilibrium Models, second edition(Note: download the new appendix 2B).
Vernon Art and Science.
3. Walsh, Carl, 2017, Monetary Theory and Policy, 4th edition, The MIT Press.
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1. Adda, Jerome and Russell Cooper, Dynamic Economics, Quantitative Methods
and Applications. 2003. (An intuitive treatment of some of the methods and

topics.)



2. Ljungqvist, Lars and Thomas, Sargent, Recursive Macroeconomic Theory,
2012, third edition.(Lots of topics in dynamic macroeconomics).

3. Stokey, Nancy and Robert Lucas with Edward Prescott, Recursive Methods in
Economic Dynamics,1989 (Deep theory of dynamic programming.)

4. Cooley, Thomas F., Frontiers of Business Cycle Research, 1995 (An early
collection of RBC papers and introduction of methods.)

5. Marimon, Roman and Andrew Scott, Computational Methods for the Study of
Dynamic Economies, 1999. (Computational tools for solving dynamic models)
6. Heer, Burkhard and Alfred Maussner, 2009, Dynamic General Equilibrium
Modeling, Computational Methods and Applications, second edition, Springer.
(Computational tools for solving dynamic models.)

7. Dave, Chetan, David N. DeJong, 2011, Structural Macroeconometrics, second
edition, Princeton University Press. (A textbook for the modeling tools of DSGE
models and the related econometric methods.)

8. Jordi Gali,2015, Monetary Policy, Inflation, and the Business Cycle: An
Introduction to the New Keynesian Framework and Its Applications, Second
Edition, Princeton University Press. (An introduction to New Keynesian
monetary economics. )

9. Taylor, John and Michael Woodford (eds), Handbook of Macroeconomics,
1999 (Surveys of topics up until late 1990s.) North Holland.

10. Taylor, John and Harald Uhlig (eds), Handbook of Macroeconomics, 2017 (A
collection of new survey papers of macroeconomics.) North Holland.

11. Friedman, Benjamin and Michael Woodford (eds), Handbook of Monetary
Economics, vol,3A & 3B, 2011 (Surveys of topics in macroeconomics and

monetary economics up until 2010.)
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1. King, Robert G. Plosser, Charles I. and Rebelo, Sergio T. (2000)
“Resuscitating Real Business Cycles.”" in Handbook of Macroeconomics.

2. Cooley, T. and Prescott, E., “Economic Growth and Business Cycles”, Chapter
4



1 in Coo-ley(edit) 1995, Frontiers of Business Cycle Research (please pay
particular attention to part 4:calibration).

3. Blanchard, Olivier J., and Charlet Kahn 1980, “The Solution of Linear
Difference Equations under Rational Expectations,” Econometrica 48, no. 5,
1305-1311

4, “A user’s guide to solving real business cycle models”, Chapter 2 in Hartley,
Hoover,and Salyer (1998), Real Business cycles: a Reader

5. Uhlig, Harald, “A Toolkit for Analyzing Nonlinear Dynamic Stochastic

Models Easily” (The online extended version).



