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Abstract

The paper analyses business cycles in Czechoslovakia in the post-war period 1948-83. In the first
part a linear real business cycle model is developed. Real data are processed in accordance with
the prceding theory and basic parameters of the data, such as volatility and cross-correlations, are
calculated. The model is then calibrated so as to fit Czechoslovak data. The form of analysis is
completely due to King, Plosser and Rebelo.

Abstrakt

Tato prace analyzuje hospodaiské cykly povaleéného Ceskoslovenska v letech 1948 - 1983. V
prvni ¢asti je odvozen linearni model realnych hospodaiskych cykld. V souladu s touto teorii je
provedeno zpracovani skute¢nych dat a jsou vypocteny neékteré zdkladni ukazatele jako je
kolisavost a vzajemna korelace jednotlivych ¢asovych fad. Model je pak kalibrovan tak, aby co
nejlépe vystihoval skute¢na ceskoslovenska data. Zptisob zpracovani daného problému je prevzat
Z prace autort King, Plosser a Rebelo.
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