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Mortgage Amortization and AmplificationForlati, Chiara • Lambertini, Luisa 

2012

Mortgages characterized by negative or low early amortization schedules amplify the macroeconomic effects of a housing
risk shock. We analyze the role of mortgage amortization in a two-sector DSGE model with housing risk and endogenous
default. Mortgage loan contracts extend to two periods and have adjustable rates. The fraction of principal to be repaid in the
first period can vary As the fraction of principal to be paid in the first period falls steady-state mortgages and leverage

 Preview  Download

NameCFP2012_01.pdf
Access typeopenaccess
Size525.44 KB
FormatAdobe PDF
Checksum(MD5)  fec70403c4518f325eda1815f7923e1e

Loading...

INFOSCIENCE Research Education Innovation Explore Statistics   Log In

https://infoscience.epfl.ch/
https://infoscience.epfl.ch/communities/adad32cb-a76e-4055-9dce-a37355b64582
https://infoscience.epfl.ch/collections/d8dada3a-c4bd-4c6f-a6d7-13f1b4564fa4
https://www.epfl.ch/
mailto:infoscience@epfl.ch
https://www.facebook.com/EPFLlibrary/
https://www.instagram.com/epfllibrary/
https://www.linkedin.com/showcase/10468051
https://x.com/epfllibrary
https://www.youtube.com/channel/UCOylyf3oGEBGF-0gWYsBWqQ
https://www.epfl.ch/about/overview/fr/reglements-et-directives/mentions-legales/
https://www.epfl.ch/about/overview/fr/reglements-et-directives/mentions-legales/
https://go.epfl.ch/protection-des-donnees/
javascript:void(0);
https://infoscience.epfl.ch/info/end-user-agreement
https://help-infoscience.epfl.ch/
https://infoscience.epfl.ch/info/feedback
https://infoscience.epfl.ch/items/9c09ad41-6a5d-4cc0-83e6-746006d0fade
https://infoscience.epfl.ch/home
https://infoscience.epfl.ch/home
javascript:void(0);
javascript:void(0);
https://infoscience.epfl.ch/search?configuration=patent
javascript:void(0);
javascript:void(0);
javascript:void(0);
javascript:void(0);

