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2. Postgraduate level (K#¥Fi¥ )

(General macroeconomics textbook)

You must read.

Romer, David. 2018. Advanced Macroeconomics. 5" edition. McGraw-Hill Higher
Education.

Gali, Jordi. 2015. Monetary Policy, Inflation, and the Business Cycle: An Introduction to the
New Keynesian Framework and Its Applications. 2" edition. Princeton; Oxford:

Princeton Univ Pr.

(Dynamic Programming)

Miao, Jianjun. 2014. Economic Dynamics in Discrete Time. Cambridge, Massachusetts: The
MIT Press.

Ljungqvist, Lars, and Thomas J. Sargent. 2018. Recursive Macroeconomic Theory,
fourth edition. Cambridge, Massachusetts: The MIT Press.

Heer, Burkhard, and Alfred Maussner. 2009. Dynamic General Equilibrium Modeling:
Computational Methods and Applications. 2nd ed. 2009. 2nd printing 2009 edition.
Dordrecht; New York: Springer.

Note: Their appendixes may be good to learn mathematics.

(Monetary policy theory and practice)

Walsh, Carl E. 2017. Monetary Theory and Policy, fourth edition. fourth. London, England;
Cambridge, Massachusetts: The MIT Press.

Woodford, Michael. 2011. Interest and Prices: Foundations of a Theory of Monetary Policy.
lllustrated edition. Princeton University Press.

Clarida, Gali, and Gertler (1999) “The Science of Monetary Policy,” Journal of Economic

Literature.

(DSGE models)

Christiano, L., Eichenbaum, M., Evans, C. (2005) “Nominal rigidities and the dynamic
effects of a shock to monetary policy” J. Polit. Economy 113, 1-45.

Smets, F., Wouters, R. (2003) “An estimated dynamic stochastic general equilibrium
models of the Euro area.” J. Europ. Econ. Assoc. 1, 1123-1175.

Sugo, T. and K. Ueda (2008) “'Estimating a Dynamic Stochastic General Equilibrium
Model for Japan,” Journal of the Japanese and International Economies, 22(4),
476-502.
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(Time series analysis)

Enders, Walter (2010) “Applied Econometric Time Series,” Wiley.

Hamilton, James “Time Series Analysis,” Princeton University Press (Princeton, NJ).

Christiano, Lawrence J., Martin Eichenbaum, and Charles L. Evans (1999) “Monetary Policy
Shocks: What Have We Learned and to What End?,” in J.B. Taylor and M. Woodford

eds., Handbook of Macroeconomics, volume 1A, 65-148.

(Miscellaneous)
Mathematics for Economics:
Tk TRFBE~D~ 7 1 3 2% )
mAREE TEITEER
Simon and Brume “Mathematics for Economists”
Statistics
Programming: Matlab, R, Eviews, dynare
Macroeconomic Data: Nikkei-NEEDS (Waseda intranet), Bank of Japan, Statistics Bureau,
FRED (St. Louis FED)
Blog by Ben Bernanke (former Fed chairman)

http://www.brookings.edu/blogs/ben-bernanke

Blog by John Cochrane
http://johnhcochrane.blogspot.jp/
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» Top 5: American Economic Review, Quarterly journal of Economics, Journal of
Political Economy, Econometrica, Review of Economic Studies

» w7 -4k AEJ Macro, JME, JMCB, JEDC, IJCB
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9~ : Journal of Economic Perspective, Journal of Economic Literature
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» NBER Working paper
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