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Coenen, Günter, Christopher J. Erceg, Charles Freedman, Davide Furceri, Michael Kumhof, Ren 
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Filters for Nonstationary Stock and Flow Time Series," Econometric Reviews, vol. 30, no. 
5, pp. 475-513.  
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Kim, Don H. (Forthcoming). "Swaption Pricing in Affine and Other Models," Mathematical 
Finance.  

Pruitt, Seth (2012). "Uncertainty Over Models and Data: The Rise and Fall of American 
Inflation," Journal of Money, Credit, and Banking, vol. 44, no. 2-3, pp. 341-365.  
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