Bibliografia

Arrow, K.J., Debreu, G., 1954, “Existence of an equilibrium for a competitive
economy”’, Econometrica, 22, pp. 265-290.

Backus, D.K., Kehoe, P.J., 1992, “International Evidence on the Historical Properties
of Business Cycles”, American Economic Review, 82, pp. 864-888.

Backus, D.K., Kehoe, P.J., Kydland, F.E., 1992, “International Real Business
Cycles”, Journal of Political Economy, 100, pp. 745-775.

Backus, D.K., Kehoe, P.J., Kydland, F.E., 1993, “International Business Cycles:
Theory and Evidence”, NBER Working Paper No. 4493.

Barro, R.J., 1976, “Rational Expectations and the Role of Monetary Policy”, Journal
of Monetary Economics, 2, pp. 1-32.

Barro, R.J., 1978, “Unanticipated Money, Output and Price Level in the United
States”, Journal of Political Economy, 86, pp. 548-580.

Barro, R.J., 1981a, “The Equilibrium Approach to Business Cycles”. In Money,
Expectations, and Business Cycle, Academic Press, New York.

Barro, R.J., 1981b, “Output Effects of Government Purchases”, Journal of Political
Economy, 89, pp. 1086-1121.

Barro, R.J., 1987, Macroeconomics, Wiley, New York.

Barro, R.J., King, R., 1984, “Time-separable Preferences and Intertemporal-
Substitution Models of Business Cycles”, Quarterly Journal of Economics, 99,
pp- 817-839.

Baxter, M., King, R.G., 1987, “Multipliers and real Business Cycle Model”, Mimeo,
University of Rochester.

Baxter, M., King, R.G., 1993, “Fiscal Policy in General Equilibrium”, American
Economic Review, 83, pp. 315-334.

Benhabib, J., Rogerson R., Wright, R., 1991, “Homework in Macroeconomics:
Household Production and Aggregate Fluctuations”, Journal of Political
Economy, 99, pp. 1166-1187.

197



Bibliografia

Binder, M., Pesaran, M.H., 1995, “Multivariate Rational Expectations Models and
Macroeconomic Modelling: A Review and Some New Results”. In Pesaran-
Wickens (eds.) Handbook of Applied Econometrics: Macroeconomics, Basil
Blackwell, Oxford, pp. 139-187.

Binder, M., Pesaran, M.H., 1997, “Multivariate Linear Rational Expectations
Models: Characterization of the Nature of the Solutions and their Fully
Recursive Computation”. Di prossima apparizione in Econometric Theory.

Blanchard, O.J., Fischer, S., 1989, Lectures on Macroeconomics, MIT Press,
Cambridge, MA.

Blanchard, O.J., Kahn, C.M., 1980, “Solution of Linear Difference Models Under
Rational Expectations”, Econometrica, 38, pp. 1305-1311.

Brock, W.A., Mirman, L.J., 1972, “Optimal Economic Growth and Uncertainty: The
Discounted Case”, Journal of Economic Theory, 4, pp. 497-513.

Broze, L., Gouriéroux C., Szafarz, A., 1985, “Solutions of Dynamic Linear Rational
Expectations Models”, Econometric Theory, 1, pp. 341-368.

Brunner, K., Meltzer, A.H., 1986, “Real Business Cycles, Real Exchange Rates, and
Actual Policies”, Carnegie-Rochester Conference Series on Public Policy, 25,
pp. 1-10.

Bruno, C., Portier, F., 1995, “A Small Open Economy RBC Model: the French
Economy Case”. In Henin (ed.) Advances in Business Cycle Research with
application to the French and US Economies, pp. 173-194.

Burnside, C., Eichenbaum, M., Rebelo, S., 1993, “Labor Hoarding and the Business
Cycle”, Journal of Political Economy, 101, pp. 245-273.

Canova, F., 1993, “Detrending and the Business Cycle Facts”, CEPR Discussion
Paper n. 782.

Canova, F., 1994, “Statistical inference in calibrated models”, Journal of Applied
Econometrics, 9, pp. 123-144.

Canova, F., Finn, M., Pagan, A.R., 1994, “Evaluating a Real Business Cycle Model”.
In Hargreaves (ed.) Nonstationary Time Series Analisys and Cointegration,
Oxford University Press, pp. 225-255.

Cardia, E., 1991, “The dynamics of a small open economy in response to monetary,
fiscal and productivity shocks”, Journal of Monetary Economics, 28, pp. 411-434.

Cassel, G., 1924, “The theory of social economy”, Harcourt Brace & Co., New York.

Christiano, L.J., 1988, “Why does Inventory Investment Fluctuate so much?”,
Journal of Monetary Economics, 21, pp. 247-280.

198



Bibliografia

Christiano, L.J., Eichenbaum, M., 1992, “Current Real-Business-Cycle Theories
and Aggregate Labor Market Fluctuations”, American Economic Review, 82,
pp. 430-450.

Cochrane, J.H., 1994, “Shocks”, NBER Working Paper No. 4698.

Cogley, T., Nason, J.M., 1995, “Effects of the Hodrick-Prescott Filter on Trend and
Difference Stationary Time Series: Implications for Business Cycle Research”,
Journal of Economic Dynamics and Control, 19, pp. 253-278.

Cooley, T.F., (ed.), 1995, Frontiers of Business Cycle Research, Princeton
University Press.

Cooley, T.F., Prescott, E.C., 1995, “Economic Growth and Business Cycles”. In
Cooley (ed.) Frontiers of Business Cycle Research, pp. 1-38.

Correia, I.H., Neves, J.C., Rebelo, S., 1992, “Business cycles from 1850 to 1950:
new facts about old data”, European Economic Review, 36, pp. 459-467.
Danthine, J., Donaldson, J.B., 1990, “Efficiency Wages and the Business Cycle

Puzzle”, European Economic Review, 34, pp. 1275-1301.

Danthine, J., Donaldson, J.B., 1995, “Non-Walrasian Economies”. In Cooley (ed.)
Frontiers of Business Cycle Research, pp. 217-242.

Devereux, M., Head, A., Lapham, B., 1996, “Aggregate Fluctuations with increasing
returns to Specialization and Scale”, Journal of Economic Dynamics and
Control, 20, pp. 627-656.

Eichenbaum, M., 1991, “Real Business Cycle Theory: Wisdom or Whimsy?”,
Journal of Economic Dynamics and Control, 15, pp. 607-626.

Eichenbaum, M., Singleton, K.J., 1986, “Do Equilibrium Real Business Cycle
Theories Explain Postwar U.S. Business Cycles?”, NBER Macroeconomics
Annual, 1, pp. 91-135.

Epstein, L.G., 1983, “Stationary Cardinal Utility and Optimal Growth under
Uncertainty”, Journal of Economic Theory, 31, pp. 133-152.

Evans, C.L., 1992, “Productivity Shocks and Real Business Cycles”, Journal of
Monetary Economics, 29, pp. 191-208.

Favero, C.A., 1996, Econometria, modelli e applicazioni in macroeconomia, La
Nuova Italia, Firenze.

Feldstein, M., Horioka, C., 1980, “Domestic Savings and International Capital
Flows”, Economic Journal, 90, pp. 314-329.

199



Bibliografia

Feéve, P., Langot, F., 1995, “Statistical Evaluation of the Real Business Cycle
Model”. In Henin (ed.) Advances in Business Cycle Research with application
to the French and U.S. Economies, pp. 371-410.

Fiorito, R., 1997a, “Labor Market and Cyclical Fluctuations”. In Aoki-Havenner
(eds.) Applications of Computer Aided Time Series Modeling, Springer, New
York, pp. 121-140.

Fiorito, R., 1997b, “Stylized Facts of Government Finance in the G-7”, IMF Working
Paper No. 142.

Fiorito, R., Kollintzas, T., 1994, “Stylized Facts of Business Cycles in the G-7 from a
Real Business Cycles Perspective”, European Economic Review, 38, pp. 235-269.

Friedman, M., 1953, “The Methodology of Positive Economics”. In Essays in
Positive Economics, Chicago University Press, Chicago.

Frisch, R., 1933, “Propagation Problems and Impulse Response Problems in
Dynamic Economics”. In Economic Essays in Honour of Gustav Cassel,
Londra, pp. 171-205.

Greenwood, J., Rogerson, R., Wright, R., 1995, “Household Production in Real
Business Cycle Theory”. In Cooley (ed.) Frontiers of Business Cycle Research,
pp. 157-174.

Gregory, A.W., Smith, G.W., 1991, “Calibration as Testing: Inference in Simulated
Macroeconomic Models”, Journal of Business and Economic Statistics, 9, pp.
293-303.

Hairault, J.O., 1995, “Presentation and Evaluation of the Real Business Cycles
Approach”. In Henin (ed.) Advances in Business Cycle Research with
application to the French and U.S. Economies, pp. 21-54.

Hairault, J.O., Portier, F., 1995, “Nominal Rigidities and Monopolistic Competition:
A New-Keynesian View”. In Henin (ed.) Advances in Business Cycle Research
with application to the French and US Economies.

Hall, R.E., 1977, “Investment, Interest Rates, and the Effects of Stabilization
Policies”, Brookings Papers on Economic Activity, 6, pp. 61-100.

Hall, R.E., 1987, “Market Structure and Macroeconomic Fluctuations”, Brooking
Papers on Economic Activity, 1, pp. 285-322.

Hall, R.E., 1988, “The Relation between Price and Marginal Cost in U.S. Industry”,
Journal of Political Economy, 96, pp. 921-947.

Hall, R.E., 1989, “Invariance Properties of the Solow Residual”, NBER Working
Paper No. 3034.

200



Bibliografia

Hansen, G.D., 1985, “Indivisible Labor and the Business Cycle”, Journal of
Monetary Economics, 16, pp. 309-328.

Hansen, G.D., Prescott, E.C., 1991, “Recursive methods for Computing Equilibria of
Business Cycle Models”. In Cooley (ed.) Frontiers of Business Cycle
Research, pp. 39-64.

Hansen, G.D., Prescott, E.C., 1993, “Did Technology Shocks Cause the 1990-1991
Recession?”, American Economic Review, 83, pp. 280-286.

Hansen, G.D., Sargent, T.J., 1988, “Straight time and overtime in equilibrium”,
Journal of Monetary Economics, 21, pp. 281-308.

Hansen, G.D., Wright, R., 1992, “The Labor Market in Real Business Cycle Theory”,
Federal Reserve Bank of Minneapolis Quarterly Review, 16, pp. 2-12.

Hansen, L.P., 1982, “Large Sample Properties of Generalized Method of Moment
Estimators”, Econometrica, 50, pp. 1029-1054.

Hansen, L.P., Heckman, J.J., 1996, “The Empirical Foundations of Calibration”,
Journal of Economic Perspectives, 10, pp. 87-104.

Hansen, L.P., Sargent, T.J., 1995, “Recursive Linear Models of Dynamic
Economies”, Mimeo.

Hartley, J.E., Salyer, K.D., Sheffrin, S.M., 1997, “Calibration and real business cycle
models: An unorthodox experiment”, Journal of Macroeconomics, 19, pp. 1-17.

Harvey, A.C., Jaeger, A., 1993, “Detrending, Stylized Facts and the Business Cycle”,
Journal of Applied Econometrics, 8, pp. 231-247.

Hayek, F.A., 1932, Prices and Production, G. Routledge & Kegan Paul, Londra.

Hayek, F.A., 1933, Monetary Theory and the Trade Cycle, Jonathan Cape, Londra.

Hicks, J., 1965, “Capital and Growth ”, Oxford University Press.

Hodrick, R., Prescott, E.C., 1980, “Post-war U.S. Business Cycles: An Empirical
Investigation”, Carnegie-Mellon University Discussion Paper n. 451.

Hoover, K.D., 1991, “Calibration and the econometrics of the macroeconomy”,
Mimeo, University of California.

Hoover, K.D., 1995, “Facts and Artifacts: Calibration and the Empirical Assessment
of Real-Business-Cycle Models”, Oxford Economic Papers n. 47, pp. 24-44.

Kaldor, N., 1957 ,“A Model of Economic Growth”, Economic Journal, 67, pp. 591-624.

Kalecki, M., 1935, “A Macrodynamic Theory of Business Cycles”, Econometrica, 3,
pp. 327-334.

Katz, A.J., Herman, S.W., 1997, “Improved Estimates of Fixed Reproducible
Tangible Wealth, 1929-95, Survey of Current Business, maggio, pp. 69-92.

201



Bibliografia

Keynes, J.M., 1936, The General Theory of Employment, Interest, and Money,
Macmillan, Londra.

Kim, K., Pagan, A.R., 1998, “The Econometric Analysis of Calibrated
Macroeconomic Models”. In Pesaran-Wickens (eds.) Handbook of Applied
Econometrics.

King, R.G., Plosser, C.I., 1984, “Money, Credit, and Prices in a Real Business
Cycle”, American Economic Review, 74, pp. 363-380.

King, R.G., Plosser, C.I., Rebelo, S., 1988a, “Production, Growth and Business
Cycles I: The Basic Neoclassical Model.”, Journal of Monetary Economics, 21,
pp. 195-232.

King, R.G., Plosser, C.I.,, Rebelo, S., 1988b, “Production, Growth and Business
Cycles II: New Directions.”, Journal of Monetary Economics, 21, pp. 309-343.

King, R.G., Plosser, C.I.,, Rebelo, S., 1990, “Production, Growth and Business
Cycles: Technical Appendix”, University of Rochester.

King, R.G., Watson, M.R., 1996, “The Solution of Singular Linear Difference
Systems Under Rational Expectations”. Manoscritto non pubblicato, Universita
della Virginia e Universita di Princeton.

King, R.G., Rebelo, S., 1993, “Low Frequency filtering and Real Business Cycles”,
Journal of Economics Dynamics and Control, 17, pp. 207-213.

Kollintzas, T., Vassilatos, V., 1996, “A Stochastic Dynamic General Equilibrium
Model for Greece”. Di prossima apparizione in European Economic Review.

Koopmans, T.C., 1949, “The econometric approach to business fluctuations”,
American Economic Review, 39, pp. 64-72.

Kydland, F.E., 1984, “Labor-force heterogeneity and the business cycle”, Carnegie-
Rochester Conference Series on Public Policy, 21, pp. 173-208.

Kydland, F.E., 1995, “Business Cycles and Aggregate Labor Market Fluctuations”.
In Cooley (ed.) Frontiers of Business Cycle Research, pp. 126-156.

Kydland, F.E., Prescott, E.C., 1982, “Time to Build and Aggregate Fluctuations”,
Econometrica, 50, pp. 1345-1370.

Kydland, F.E., Prescott, E.C., 1988, “The Workweek of Capital and its Cyclical
Implications”, Journal of Monetary Economics, 21, pp. 343-360.

Kydland, F.E., Prescott, E.C., 1990, “Business Cycles: Real Facts and a Monetary
Myth”, Federal Reserve Bank of Minneapolis Quarterly Review, 14, pp. 3-18.

Kydland, F.E., Prescott, E.C., 1991a, “Hours and Employment Variation in Business
Cycle Theory”, Economic Theory, 1, pp. 63-81.

202



Bibliografia

Kydland, F.E., Prescott, E.C., 1991b, “The Econometrics of the General
Equilibrium Approach to Business Cycles”, Scandinavian Journal of
Economics, 93, pp. 161-178.

Kydland, F.E., Prescott, E.C., 1996, “The Computational Experiment: An
Econometric Tool”, Journal of Economic Perspectives, 10, pp. 69-85.

Kuznets, S., 1966, Modern Economic Growth, Yale University Press, New Haven.

Long, B., Plosser, C., 1983, “Real Business Cycles”, Journal of Political Economy, 91,
pp. 39-69.

Lucas, R.E., Jr., 1972, “Expectations and the neutrality of money”, Journal of
Economic Theory, 4, pp. 103-124.

Lucas, R.E., Jr., 1973, “Some international evidence on Output-Inflation Tradeoffs”,
American Economic Review, 63, pp. 326-334.

Lucas, R.E., Jr., 1975, “An Equilibrium Model of the Business Cycle”, Journal of
Political Economy, 83, pp. 1113-1144.

Lucas, R.E., Jr., 1977, “Understanding Business Cycles”. In Brunner-Meltzer (eds.)
“Stabilization of the Domestic and International Economy”, Carnegie-
Rochester Conference Series on Public Policy, 5, pp. 7-29.

Lucas, R.E., Jr., 1980, “Methods and Problems in Business Cycle Theory”, Journal
of Money, Credit, and Banking, 12, pp. 696-715.

Lucas, R.E., Jr., 1987, Models of Business Cycles, Yrjo Jahnsson Lectures, Basil
Blackwell, Oxford.

Lucas, R.E., Jr., 1988, “On the Mechanics of Economic Development”, Journal of
Monetary Economics, 22, pp. 3-42.

Lucas, R.E., Jr., Prescott, E.C., 1972, “A Note on Price Systems in Infinite
Dimensional Space ”, Econometrica, 39, pp. 659-681.

Mankiw, N.G., 1989, “Real Business Cycles: A New Keynesian Perspective”,
Journal of Economic Perspectives, 3, pp. 79-90.

Mayer, T., 1960, “Plant and Equipment Lead Times”, Journal of Business, 33,
pp. 127-132.

McCallum, B.T., 1986, “On "Real" and "Sticky-Price" Theories of the Business
Cycle”, Journal of Money, Credit, and Banking, 18, pp. 397-414.

McCallum, B.T., 1988, “Real Business Cycle Models”, NBER Working Paper No. 2480.

McCallum, B.T., 1989, “Real Business Cycles Theories”. In Barro (ed.) Modern
Business Cycle Theory, Harvard University Press, Cambridge, MA, pp. 16-50.

203



Bibliografia

Mendoza, E.G., 1991, “Real Business Cycle in a Small Open Economy”, American
Economic Review, 81, pp. 797-818.

Mitchell, W.C., 1927, “Business Cycles: The Problem and its Setting”, NBER.

Negishi, T., 1960, “Welfare economics and existence of equilibrium for a
competitive economy”, Metroeconomica, 12, pp. 92-97.

Nelson, C.R., Plosser, C.I., 1982, “Trends and Random Walks in Macroeconomic
Time Series”, Journal of Monetary Economics, 10, pp. 139-162.

Obstfeld, M., 1981, “Macroeconomic Policy, Exchange-Rate Dynamics, and Optimal
Asset Accumulation”, Journal of Political Economy, 89, pp. 1142-1161.

Oreskes, N., Shrader, K., Belitz, K., 1994, “Verification, Validation and Confirmation
of Numerical Models in the Earth Sciences”, Science, 263, pp. 641-646.

Plosser, C., 1989, “Understanding Real Business Cycles”, Journal of Economic
Perspectives, 3, pp. 51-77.

Prescott, E.C., 1986a, “Theory Ahead of Business Cycle Measurement”, Federal
Reserve Bank of Minneapolis Quarterly Review, 10, pp. 9-22.

Prescott, E.C., 1986b, “Response to a Skeptic”, Federal Reserve Bank of
Minneapolis Quarterly Review, 10, pp. 28-33.

Prescott, E.C., 1998, “Business Cycle Research: Methods and Problems”, Federal
Reserve Bank of Minneapolis Working Paper No. 590.

Rogerson, R.D., 1984, “Topics in the theory of labor markets”, Ph.D. dissertation,
University of Minnesota.

Rogerson, R.D., 1988, “Indivisible Labor, Lotteries and Equilibrium”, Journal of
Monetary Economics, 21, pp. 3-16.

Romer, D., 1996, Advanced Macroeconomics, McGraw-Hill, New York.

Rotemberg, J.J., Woodford, M., 1991, “Markups and the Business Cycle”, NBER
Macroeconomics Annual.

Rotemberg, J.J., Woodford, M., 1995, “Dynamic General Equilibrium Models with
Imperfectly Competitive Markets”. In Cooley (ed.) Frontiers of Business Cycle
Research, pp. 243-293.

Samuelson, P.A., 1939, “Interaction between the Multiplier Analysis and the
Principle of Acceleration”, Review of Economics and Statistics, 29, pp. 75-78.

Sargent, T.J., 1987, Dynamic Macroeconomic Theory, Harvard University Press,
Cambridge, MA.

Schumpeter, J., 1939, “Business Cycles: a Theoretical, Historical, and Statistical
Analysis of the Capital Process”, McGraw-Hill, New Y ork.

204



Bibliografia

Slutzky, E.E., 1937, “The Summation of Random Causes as the Source of Cyclic
Processes”, Econometrica, 5, pp. 105-146.

Solow, R.M., 1956, “A Contribution to the Theory of Economic Growth”, Quarterly
Journal of Economics, 70, pp. 65-94.

Solow, R.M., 1957, “Technical Change and the Aggregate Production Function”,
Review of Economics and Statistics, 39, pp. 312-320.

Solow, R.M., 1970, Growth Theory: An Exposition, Oxford University Press.

Stokey, N.L:, Lucas, R.E., Jr., 1989, Recursive Methods in Economic Dynamics,
Harvard University Press, Cambridge, MA.

Summers, L.H., 1986, “Some Skeptical Observations on Real Business Cycle Theory”,
Federal Reserve Bank of Minneapolis Quarterly Review, 10, pp. 23-27.

Taylor, J.B., Uhlig, H., 1990, “Solving nonlinear stochastic growth models: A
comparison of alternative solution methods”, Journal of Business and
Economic Statistics, 8, pp. 1-17.

Uhlig, H., 1999, “A Toolkit for Analizing Nonlinear Dynamic Stochastic Models
Easily”. In Marimon-Scott (eds.) Computational Methods for the study of
Dynamic Economies, Oxford University Press.

Watson, M.W., 1993, “Measures of Fit for Calibrated Models”, Journal of Political
Economy, 101, pp. 1011-1041.

Zarnowitz, V., 1991, “What is a Business Cycle?”’, NBER Working Paper No. 3863.

205



