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Massachusetts: MIT Press. Chapter 1.
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Time Series.” Journal of Monetary Economics 10: 139-162.

Olivier J. Blanchard and Danny Quah (1989) “The Dynamic Effects of Aggregate Demand and
Supply Shocks.” American Economic Review 79: 635—673.

Ragnar Frisch (1933) “Propagation Problems and Impulse Problems in Dynamic Economics.”
In Economic Essays in Honour of Gustav Cassel. London: Allen and Unwin.
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David F. Hendry (1995) Dynamic Econometrics. Oxford: Oxford University Press. pp. 39-40.



