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Test 5. 
 
The strong reduction in computational time allow us to compare the use within DSGE 
molling of two distict implementation of Metropolis Hasting Alghoritms: Independent 
and Random Wallking. 
Specifically, we execute the QUEST III models with: 
 
Random Walkin Metropolis Hasting 
 
Chains Lenght Number of Chais 
  
50.000 4 
100.000 2 
200.000 2 and 4 
400.000 3 
500.000 2 
1.000.000 2 
 
 
 
 
Independent Metropolis Hasting 


