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35.  

Aramonte, Sirio, Marius Rodriguez, and Jason J. Wu (2011). "Dynamic Factor Value-at-Risk for 
Large, Heteroskedastic Portfolios," Finance and Economics Discussion Series 2011-19. 
Board of Governors of the Federal Reserve System (U.S.).  

Black, Lamont K., and Lieu N. Hazelwood (Forthcoming). "The Effect of TARP on Bank Risk-
Taking," Journal of Financial Stability.  

Black, Lamont K., and Lieu N. Hazelwood (2011). "The Effect of TARP on Bank Risk-Taking," 
International Finance Discussion Papers 1043. Board of Governors of the Federal Reserve 
System (U.S.).  

Evanoff, Douglas D., Julapa A. Jagtiani, and Taisuke Nakata (2011). "Enhancing Market 
Discipline in Banking: The Role of Subordinated Debt in Financial Regulatory Reform," 
Journal of economics and business, vol. 63, no. 1, pp. 1-22.  
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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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