厦门大学研究生课程教学大纲与教学计划
学院    经济学院                系（所）                     专业                       

	课程名称（中文）
	高级宏观经济学II
	课程名称（英文）
	Advanced Macroeconomics II

	课  程

编  码
	
	周学时
	4
	学分
	3

	
	
	总学时
	14
	
	

	开  课

对  象
	学院博士研究生
	任课教师及 职 称
	

	先修
课程
与
预备
知识
	《高级宏观经济学I》、《中级微观经济学》、《数理经济学》


	课程
目标
	旨在使学生掌握动态一般均衡（DGE）、动态随机一般均衡的分析方法(DSGE)；介绍宏观经济理论的最新发展，以提高学生应用宏观经济理论与模型分析现实问题的能力。


	教材

与
主要
参考
书目
	Textbook:

1.Ljungqvist, L. and Sargent, T.J. Recursive Macroeconomic Theory, 2nd edition
2. Wickens, M. Macroeconomic Theory,  A Dynamic General Equilibrium Approach, 2008
Lecture Notes: 

1. Krueger(2010) :Macroeconomic Theory

2. Krusel(2007) :Lecture Notes for Macroeconomics 
3. Williamson(2006): Notes on Macroeconomic Theory

	主要

内容

提要


	（请按章节填写）

Chapter 1 Introduction
1.1 Dynamic Equilibrium Models: One Agent and Two Periods
1. Exchange Economy
(1) A-D Date-0 Equilibrium
(2) Sequential Market Equilibrium
(3) Social Planner Problem
2. Production Economy
3. Ricardian Equivalence
1.2  Uncertainty and Expectation 

1. Exchange Economy
2. Asset Pricing
3. Social Planner Problem
1.3 Dynamic Equilibrium Models: Two Agents and Two Periods
1.4 Dynamic Equilibrium Models: Infinite Horizon

Chapter 2 Dynamic Programming
2.1 Deterministic Dynamic Programming
1.Basic Concepts

2.Sequential Problem and Dynamic Programming Problem

3.Solving Dynamic Programming Problem

4.Matlab for Dynamic Programming
2.2 The Neoclassical Growth Model in Discrete Time

    1. The Social Planner Problem: Sequential Formulation and Recursive Formulation

    2. Competitive Equilibrium Growth: Sequential Markets Equilibrium and Recursive Competitive Equilibrium
2.3 Stochastic Dynamic Programming

1. Stochastic Process: Markov Chain and Linear Stochastic Difference Equation

2. Stochastic Dynamic Programming

2.4 Stochastic Neoclassical Growth Model
Chapter 3  Consumption and Asset Pricing
 3.1 Consumption Decision
 3.2 Consumption under Uncertainty
 3.3 Asset Pricing
Chapter 4 Government and Fiscal Policy

4.1 Government Budget Constraint
4.2 Financing Government Expenditures

4.3 Fiscal Policy in DGE Model

4.4 Optimal Government Expenditure

4.5 Optimal Taxation (Ramsey Fiscal Policy)
 
Chapter 5 Money and Monetary Policy

5.1 Money Demand in DGE  

5.2 Optimal Monetary Policy 

Chapter 6 Search and Unemployment
6.1 Search
6.2 Search and Match
Chapter 7 The Overlapping Generations Model
7.1 A Simple Pure Exchange Overlapping Generations Model
7.2 The Ricardian Equivalence Hypothesis

7.3 Overlapping Generations Models with Production

Chapter 8 Bewley Models

  8.1 The Income and Wealth Distribution

  8.2 The Classic Income Fluctuation Problem

  8.3 Aggregation: Distributions as State Variables


	教  学  进  度  安  排

	时间
	教学内容
	主讲人
	教学方式
	备注

	第1/2周
	Chapter 1 Introduction
	
	
	8 hours

	第3/4/5周
	Chapter 2 Dynamic Programming
	
	
	12 hours

	第6/7周
	Chapter 3  Consumption and Asset Pricing
	
	
	8 hours

	第8周
	Midterm Exam
	
	
	4 hours

	第9/10周
	Chapter 4 Government and Fiscal Policy
	
	
	8 hours

	第11周
	Chapter 5 Money and Monetary Policy
	
	
	4 hours

	第12周
	Chapter 6 Search and Unemployment
	
	
	4 hours

	第13周
	Chapter 7 The Overlapping Generations Model

	
	
	4 hours

	第14/15周
	Chapter 8 Bewley Models


	
	
	8 hours

	
	
	
	
	

	
	
	
	
	

	
	
	
	
	

	
	
	
	
	

	
	
	
	
	

	
	
	
	
	


