
An introduction to Bayesian Econometrics for
macroeconomists

VI: applications of Metropolis-Hastings algorithm

Gianni Amisano

University of Brescia

amisano@eco.unibs.it

Milan, 10/02/06

1/16



Contents

1 DSGE models 3

1.1 A simple example . . . . . . . . . . . . . . . . . . . . . . . . 4

1.2 MH algorithm . . . . . . . . . . . . . . . . . . . . . . . . . . 8

2 Student-t GARCH(1,1) model 11

2/16






























