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0 of 0 review helpful Most intuitive intro to Bayesian estimation By boxvar Needless to say the book is a must for 
understanding DSGE model estimation I also find it extremely helpful for understanding Bayesian statistics and 
estimation methods The authors are great writers and explain the intuition really well Rather than launching into the 
asymptotics and statistics like most books this book paints the big picture Dynamic stochastic general equilibrium 
DSGE models have become one of the workhorses of modern macroeconomics and are extensively used for academic 
research as well as forecasting and policy analysis at central banks This book introduces readers to state of the art 
computational techniques used in the Bayesian analysis of DSGE models The book covers Markov chain Monte Carlo 
techniques for linearized DSGE models novel sequential Monte Carlo methods that can be use Well written and well 
organized and the topic analyzed is very interesting and current Manuel Salvador MathSciNet From the Back Cover 
This book depicts valuable and revealing methods for solving esti 
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