Spring 2024 De-Xing Guan

MACROECONOMICS

Final Exam

June 3, 2024

ARABEF AR > BAEENE 255 > FEEWBEEL > BRT X -

1 ey RBATRFALAKE G (Fed) A LR @RE - 4p 4 Fed 1§ 8 05F
3 E F Rk o
(1) FAIAAIFP{F (interest rate parity, IRP) 3Z:m R A MBI % -
(2 FHbEMH—4 > H Fed IRRBHERBA M EHBRBE 2 XRNAZ -

2. 2008 F1 20y R& 5 B &% (subprime mortgagecrisis) &9 H < — » & Fed
AT £ /&% Paul Volcker £ 1979/10/6 = 7 K 1&F+ & » SAHHLE 8 & ey @ -
(1) Volcker # 8 &4+ /8 & S 2 3 A A7a9 1 e 7
(2) A4+E4e 1980s & ¢ BRE 4% % BB % (collateralized mortgage obligation,

CMO) B % 44 ey 4E %15 7% 83 (collateralized debt obligation, CDO)
% bgk on ? i54u Volcker 8 A A B B4 2

3. ##E Mundell-Fleming # 7! > 3F3RA LM B H —E N ANEK - BLEE£E
BHRREFEHERHEBERM T > T2 NMEREY MBI R A &8y (BPEF
X HFHMAE)?

4. AR#F Mundell-Fleming #£ A » 3F3R A A B H — B VK - B4 B H£E
ERBRETERYETERMS > BHERREBHY?

5. ARBRAREBEAME  OFER - HEH - BAFRERAETRBEILELRK
(quantitative easing, QE) Bk ° BR T B 4 kb ia ¥kt - {2 P AP R ©
FRTBEARBERRAETE QER ?HAAX -



