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README.m — Reproducing "Estimating Potential Output with a
Multivariate Filter"

The user is assumed to comfortable with the material under IntroToIRIS, MODEL, Examplel, Example2,
and Example3. To reproduce the paper results for country X...

e Change the priors on the steady-state parameters in readModel .m accordingly — see Table 1. in the
paper. Save readModel.m.

e Open driver.m for editing and set

country= ’CC’;

where ’CC” is the two-letter mnemonic for country X. See InputData/README. pdf for the list of mnemonics
used.

e Save driver.m and run it.



