untpoB, Az (1992). HMxonomeTpuien gsarocpoyen Makpomonen na Brirapus
" on. Craructuka, HCH, Codus. )

([[anKapes; I1. (1983). [IponsBoacTBEeHUAT PHTBM B HapoauoTto CTONAHCTBO Ha
gP Bearapusa, HH, Codus.

\Kkaike, H. (1 974).‘ A New Lookat the Statistical Model Identification, IEEE Transactions

~ on Automatic Control AC-19.

gox, G. E. P., G. M. JenKins, G C. Reinsel (1994). Time Series Analysis: Fo-
recasting and Control, Prentice Hall, New Jersey.

Box, G. E. P., D. A. Pierce (1970). Distribution of Residual Autocorrelations in
Autoregressive Integrated Moving Average Time Series Models, Journal of the
American Statistical Association, 65.

Dobrinsky, R. (1996). Monetary Policy, Macroeconomic Adjustment and Currency
Speculation Under Floating Exchange Rates: The Case of Bulgaria, Economics of
Transition, 4.

Dobrinsky, R. (1997). Transition Failures: Anatomy of the Bulgarian Crisis, Vienna
Institute for Comparative Economic Studies (April).

Engle, R. (1982). Autoregressive Conditional Heteroskedasticity, with Estimates of the
Variance of United Kingdom Inflations, Econometrica, 50.

Franses, P. H. (1996). Periodicity and Stochastic Trends In Economic Time Series,
Oxford University Press.

Hamilton, J. D. (1989). A New Approach to theEcconomic Analisis of Nonstationary
Time Series and the Business Cycle, Econometrica, 57.

Hylleberg, S., R. E. Engle, C. W. J. Grander, B. S. Yoo (1990). Seasonal Intergation
and Cointegration, Journal of Econometrics, 44.

Jargue, C. M., A. K. Bera (1980). Efficient Tests for Normality, Homoskedasticity and
Serial Independence of Pegressions Residuals, Economic Letters, 6.

Jones, D. C., B. J. Miller (1997). The Bulgarian Economy: Lessons from
Reform during Early Transition, Aldershot, England: Ashgate.

Ljung, G. M., G. E. P. Box (1 978). On a Measure of Lack of Fit in Time Series Models,
Biometrika.. 65.

Nelson, C. R, . Beveridge (1981). A New Approach to Decomposition of Economic
Time Series into Permanent and Transitory Components with Particular Attention
10 Measurement of the 'Business Cycle', Journal of Monetary Economics, 7.

Patterson, K. (2000 ). AnIntroduction to Applied Econometrics: A Time Series Approach,

~ London, Macmillan. i
:\Lz:za'l G. (1 978). Estimating the Dimension of a Model, Annals of Statistics, 5 .
¢ H. (1980). A Heteroskedasticity-Consistent Covariance Estimator and a Direct
> Test for Heteroskedasticity, Econometrica, 48. '
'”‘""l‘* V. L. (1998a). The political economy of Bulgaria's peculiar post-communist
. usiness cycle, Comparative Economic Studies, 40. |
Y2an, M. L. (1998} ). Bglgarian Economic Policy and Performanf’e’ 1991-1997, in
Bulgaria in Transition, John D. Bell (ed.), Boulder, Col.: Westview.
e

Bvneapexuam Gusnec yuxwn 1994-2002 - edun nozieo...




