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During the research period, two paﬁers were accepted and a workin? paper was
compiled. A survey on solution methods and estimation techniques for nonlinear DSGE models was
summarized and published in the Japanese Economic Review. Additionally, an estimation of the natural
interest rate in the U.S. economy was conducted using a nonlinear DSGE model that considers the
non-negativity constraint on nominal interest rates, and it was published in the International
Journal of Central Banking. Furthermore, the issues regarding the Inversion filter used in the
estimation of nonlinear models were compiled into a working paper.
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