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Text book
- Frank J. Fabozzi and Sergio M. Focardi (2013), Mathematical Methods for Finance: Tools for Asset
and Risk Management,September.
- John C. Hull (2011), Options, Futures, and Other Derivatives (8th Edition).
- Salih N. Nefici (2004), Principles of Financial Engineering (Academic Press Advanced Finance).
- Salih N. Neftci (2000), An Introduction to the Mathematics of Financial Derivatives, Second Edition
(Academic Press Advanced Finance).
- Hossein Askari, Zamir Igbal, Noureddine Krichenne and Abbas Mirakhor (2010), The Stability of
Islamic Finance: Creating a Resilient Financial Environment for a Secure Future (Wiley Finance).
- Hossein Askari, Zamir Igbal and Abbas Mirakhor (2008), New Issues in Islamic Finance and
Economics: Progress and Challenges (Wiley Finance).
-Bruce Tuckman and Angel Serrat (2011), Fixed Income Securities: Tools for Today's Markets (Wiley
Finance).

Articles

- Turan Bali, Andrew Ang, Nusret Cakici, and Beyong-Je An, The Joint Cross Section of Stocks and
Options, Journal of Finance, forthcoming.

= Turan Bali, Linda Allen and Yi Tang (2012), Does Systemic Risk in the Financial Sector Predict Future
Economic Downtumns?, Review of Financial Studies, 25(10), 3000-3036.

- Turan Bali (2008), The Intertemporal Relation between Expected Returns and Risk, Journal of Financial
Economics, 87(1), 101-131,

- Markus Leippold, and Liuren Wu (2002), Asset Pricing Under The Quadratic Class, Journal of
Financial and Quantitative Analysis, 37(2), 271-295,

- Turan Bali and Armen Hovakimian (2009), Volatility Spreads and Expected Stock
Returns, Management Science, 55(11), 1797-1812 .

- Turan Bali and Liuren Wu (2010), The Role of Exchange Rates in Intertemporal Risk-Return
Relations, Journal of International Money and Finance, , 29(8), 1670--1686.

- Liuren Wu (2008), Modeling Financial Security Returns Using Levy Processes, Handbooks in
Operations Research and Management Science: Financial Engineering, 15, Eds. John Birge and Vadim
Linetsky, Elsevier.

- Lin Peng, Tim Bollerslev and Wei Xiong (2007), Investor Attention and Time-Varying
| Comovements, European Financial Management, 13, 394-422.

- Lin Peng, Lin Peng ‘Ailsa Roell, Managerial Incentives and Stock Price Manipulation, Journal of
Finance, forthcoming,
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Part 1: Tax Incidence

- Partial Equilibrium Incidence

1-A. Atkinson and J. Stiglitz. Lectures on Public Economics, New York: McGraw Hill, 1980. Chapter 6.
2- R. Chetty, A. Looney, and K. Kroft. “Salience and Taxation: Theory and Evidence,” American
Economic Review 99{4): 1145-1177, 2009. Section V.C.

3-L. Kotlikoff and L. Summers, “Tax Incidence,” in A. Auerbach and M. Feldstein, Volume 2, 1043-
1092, Required reading: Sections 0, 1, 2, 3.1, and 4.4,

-Partial Equilibrium: Empirical Applications

1-W. Evans, J. Ringel, and D. Stech. “Tobacco Taxes and Public Policy to Discourage Smoking,” in Tax
Policy and the Economy, vol, 13, ed. J. Poterba, MIT Press: Cambridge, 1999.

2-]. Hastings and E. Washington. “The First of the Month Effect: New Evidence for the Optimal
Timing of Food Stamp Benefits,” NBER Working Paper No. 14578, 2008.

3-J,_Rothstein. “The Unintended Consequences of Encouraging Work: Tax Incidence and the EITC.”
g
.

Univ. Working Paper, 2008.
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-General Equilibrium Incidence ) ]
1-P. Diamond. “Tax Incidence in a Two-Good Model,” Journal of Public Economics, 9(3), June 1978,
283-299,
2-A. Harberger. “The Incidence of the Corporation Income Tax,” Journal of Political Economy, 1962,
215-240,
3-L. Kotlikoff and L. Summers. “Tax Incidence,” in A. Auerbach and M. Feldstein, Volume 2, Sections

22.1-223 and 2.3.

-Open Economy Applications

1-M. Feldstein and C. Horioka, “Domestic Savings and International Capital Flows,” Economic Journal,
90(358), June 1980, 314-329.

2-L. Kotlikoff and L. Summers, “Tax Incidence,” in A. Auerbach and M. Feldstein, Volume 2, 1043-
1092, Section 3.1.

-Capitalization and the Asset Price Approach

1-D. Cutler, “Tax Reform and the Stock Market: An Asset Price Approach,” American Economic
Review, 78(5), December 1988, 1107-1117.

2-J. Friedman, “The Incidence of the Medicare Prescription Drug Benefit: Using Asset Prices to
Assess Its Impact on Drug Makers,” Harvard KSG Working Paper, 2009,

3-L. Linden and J. Rockoff, “There Goes the Neighborhood? Estimates of the Impact of Crime Risk on
Property Values from Megan's Laws,” American Economic Review 98(3): 1103-1127, 2008.

4-L. Summers, “Taxation and Corporate Investment: A g-Theory Approach,” Brookings Papers on
Economic Activity, 1981:1, 67-127.

-Mandated Benefits

1-D. Acemoglu and J. Angrist, “Consequences of Employment Protection? The Case of the Americans
with Disabilities Act,'* Journal of Political Economy 109(5) 915-957, 2001

2-1. Gmbz-c%;?he Incidence of Mandated Maternity Benefits,” American Economic Review, 84(3), June
1994, 622-641.

3-L. Summers, “Some Simple Economics of Mandated Benefits,” American Economic Review, 79(2),
May 1989, 177-183.

Part 2: Efficiency Cost of Taxation

-Theory

1-A. Auerbach, “The Theory of Excess Burden and Optimal Taxation,” in A. Auerbach and M.

Feldstein, Handbook of Public Economics, Volume 1, 61-127. Amsterdam: North Holland, 1985.

Sections 1, 2, 3,1, and 4,

2-C. Ballard, J. Shoven, and J. Whalley, “General Equilibrium Computations of the Marginal Welfare

Cost of Taxes in the United States,” American Economic Review, March 1985, 128-138.

?;}E. Browning, “On the marginal welfare cost of taxation,” American Economic Review 77: 11-23,
87.

4-R. Chetty, “Sufficient Statistics for Welfare Analysis: A Bridge Between Structural and

Reduced-Form Methods,” Annual Review of Economics 1: 451-488, 2009. Sections 2 and 6.

5-R. Chetty, A, Looney, and K. Kroft. “Salience and Taxation: Theory and Evidence,” American

Economic Review 99(4): 1145-1177, 2009. Section V.C.

6-A. Harberger, “The Measurement of Waste,” American Economic Review, 54(3), 1964, 58-76.

-Applications

1-R. Chetty. “Is the Taxable Income Elasticity Sufficient to Calculate Deadweight Loss? The
Implications of Evasion and Avoidance,” American Economic Journal: Economic Policy: 1(2): 31-52,
2009.

2-L. Goulder and R. Williams. "The Substantial Bias from Ignoring General Equilibrium Effects in
Estimating Excess Burden, and a Practical Solution," Journal of Political Economy, 2003, 111:898-927.
3-1. Marion and E, Muehlegger. “Measuring Illegal Activity and the Effects of Regulatory *

Part 3; Optional Taxation
- Optimal Commodity Taxation

tkinson and J. Stiglitz, Lectures on Public Economics, New YWT&W Hill, 1980, Chapter
o122, and 12-5, i
e

Fo




2-A. Auerbach, “The Theory of Excess Burden and Optimal Taxation,” in A. Auerbach and M,
Feldstein, Handbook of Public Economics, 1985, Volume 1, 61-127, Section 5.

3-A. Auerbach and J. Hines, “Taxation and Economic Efficiency,” in A. Auerbach and M. Feldstein,
2002, Handbook of Public Economics, Volume 3, 61-125.

4-P. Diamond, “A Many-Person Ramsey Tax Rule,” Journal of Public Economics, 4, 1975, 335-342,
3-P. Diamond and J. Mirrlees, “Optimal Taxation and Public Production,” American Economic Review,
61, 1971, 8-27 and 261-278.

6-T. O’'Donoghue, and M. Rabin, 2006. “Optimal Sin Taxes,” Journal of Public Economics 90: 1825-

Lt LR

1849

-Optimal Income Taxation

-The Mirrlees Madel

1-Atkinson, A.B., Stiglitz, J.E., “The design of tax structure: Direct versus indirect taxation,” Journal of
Public Economics 6, 1976, 55-75.

2-M. Brewer, E. Saez, and A. Shephard “Means Testing and Tax Rates on Eamings,” IFS Working
Paper, The Mirrlees Review: Reforming the Tax System for the 21st Century, Oxford University Press,
2009,

3-R. Chetty, “Sufficient Statistics for Welfare Analysis: A Bridge Between Structural and Reduced-
Form Methods,” Annual Review of Economics 1: 451-488, 2009. Section 4.

4-P. Diamond, “Optimal Income Taxation: An Example with a U-Shaped Pattern of Optimal Marginal
Tax Rates,” American Economic Review, 88, March 1998, 83-95.

5-G. Laroque, 2005 “Indirect taxation is superfluous under separability and taste homogeneity: A simple
proof,” Economic Letters, 87, 141-144.

6-E. Saez, “Using Elasticities to Derive Optimal Income Tax Rates,” Review of Economics Studies, 68,
2001, 205-229, Sections 1-3 and 5.

-Optimal Transfer Programs

1-G. Akerlof, “The Economics of Tagging as Applied to the Optimal Income Tax,” American Economic
Review, 68(1), March 1978, 8-19.

2-T. Besley and S. Coate, “Workfare versus Welfare: Incentives Arguments for Work Requirements in
Poverty-Alleviation Programs,” American Economic Review, 82(1), March 1992, 249-261.

3-E. Saez, “Optimal Income Transfer Programs: Intensive Versus Extensive Labor Supply Responses,”
Quarterly Journal of Economics 117 (2002), 1039-1073.

4-B. Salanie, The Economics of Taxation, Cambridge: MIT Press, 2003, Chapter 8.

5-H. Varian, “Redistributive Taxation as Social Insurance.” Journal of Public Economics, 14 (1980), 49-
68.

- Capital Taxation and Dynamic Models

1-M, Feldstein, “The Welfare Cost of Capital Income Taxation,” Journal of Pelitical Economy 86,
(1978), 329-52.

2-M. Golosov, A. Tsyvinski, and I. Werning “New Dynamic Public Finance: a User's Guide,” NBER
Macro Annual 2006

Part 4: Income Taxation and Labor Supply

-Labor Supply Elasticity Estimation: Methodological Issues

I- R. Blundell and T. Macurdy, * Labor supply: a review of alternative approaches,” in the Handbook of
Labor Economics, Vol. 3A, O. Ashenfelter and D, Card, eds., 1999, pp. 1559-1695.

2- T. Lemieux, B. Fortin, and P. Fréchette (1994), “The Effect of Taxes on Labor Supply in the
Underground Economy,” American Economic Review, 84, 231-254.

3- T. Mroz (1987) “The Sensitivity of An Empirical Model of Married Women’s Hours of Work to
Economic and Statistical Assumptions,” Econometrica, 55.4 {July), 765-799,

-Non-linear Budget Set Methods and Bunching

1-R. Chetty, J. Friedman, T, Olsen, and L. Pistaferr, “Adjustment Costs, Firm Responses, and Labor
Supply Elasticities: Evidence from Danish Tax Records,” NBER Working Paper No. 15617, December
2009,

2-_Hausman “Taxes and Labor Supply,” in A. Auerbach and M. Feldstein, eds, Handbook of Public
i Vol I, North Holland 1985, sections 1-3,

. “Beiddberg (2000) “The Labor Supply Effects of the Social Security Earnings Test,” Review of
: $F




Economics and Statistics 82(1), 48-63. ‘
4-E. Saez, “Do Taxpayers Bunch at Kink Points?” American Economic Journal: Economic Policy,

forthcoming, August 2009.

-Hours/Participation Elasticities and Responses to Low-income Transfer Programs

1-0. Ashenfelter and M. Plant, “Non-Parametric Estimates of the Labor Supply Effects of Negative
Income Tax Programs,” Journal of Labor Economics, 8.1 (January 1990), 5396-5415.

2-N. Eissa “Taxation and Labor Supply of Married Women: The Tax Reform Act of 1986 as a Nartural
Experiment” NBER Working Paper 5023, 1995,

3-N. Eissa and J. Liebman, “Labor Supply Response to the Earned Income Tax Credit,” Quarterly
Journal of Economics 111 (1996), 605-637

4-B. Meyer and D. Rosenbaum, “Welfare, the Eamed Income Tax Credit, and the Labor Supply of
Single Mothers,” Quarterly Journal of Economics 116(3): 1063-1114, 2001.

5-R. Moffitt, “Welfare Programs and Labor Supply,” in A. Auerbach and M. Feldstein, Handbook of
Public Economics, Volume 4, Chapter 34, Amsterdam: North Holland, 2003 or NBER Working Paper
0168 September 2002,

-Intertemporal Labor Supply

1-R. Blundell, A. Duncan and C. Meghir, “Estimating Labor Supply Responses Using Tax

Reforms,” Econometrica 66 (July 1998), 827-862.

2-H. Farber, “Is Tomorrow Another Day? The Labor Supply of New York City Cabdrivers,” Journal of
Political Economy, February 2005,

3-T. MaCurdy, (1981), “An Empirical Model of Labor Supply in a Life Cycle Setting,” Journal of
Political Economy, 89(6), 1059-1089

-Elasticity of Taxable Income

1-M. Feldstein, “The Effect of Marginal Tax Rates on Taxable Income: A Panel Study of the 1986 Tax
Reform Act,” Journal of Political Economy, 103(3), June 1995, 551-572.

2-A. Goolsbee, “What Happens When You Tax the Rich? Evidence from Executive Compensation,”
Journal of Political Economy, 2001.

3-J. Gruber and E. Saez, “"The Elasticity of Taxable Income: Evidence and Implications" Journal of
Public Economics, 84, 2002, 1-32

4-G. Imbens, D. Rubin, and B. Sacerdote, “Estimating the Effect of Unearned Income on Labor
Earnings, Savings, and Consumption: Evidence from a Survey of Lottery Players” American Economic
Review, 2001 (pp. 778-794)

5-E. Sacz, “Reported Incomes and Marginal Tax Rates, 1960-2000; Evidence and Policy Implications,”
in J. Poterba, ed., Tax Policy and the Economy, Volume 18, Cambridge: MIT Press, 2004,

6-E. Saez, J. Slemrod, and S. Giertz (2009) “The Elasticity of Taxable Income with Respect to Marginal
Tax Rates: A Critical Review,” in preparation for Journal of Economic Literature

-Macroeconomic/Trend Based Evidence

1-F.D. Blau and L.M. Kahn “Changes in the Labor Supply Behavior of Married Women: 1980-
2000,” Journal of Labor Economics, 2007 25:3, 393-438.

2-S. Davis and M, Henrekson, 2005. “Tax Effects on Work Activity, Industry Mix and Shadow
Economy Size: Evidence from Rich-Country Comparisons,” In Labour Supply and Incentives to
Behavioral Evidence

3-R. Chetty, “Bounds on Elasticities with Optimization Frictions: A Synthesis of Micro and Macro
Evidence on Labor Supply,” NBER Working Paper No. 15616, December 2009,

4-R. Chetty and E. Saez, “Teaching the Tax Code: Eamings Responses to an Experiment with EITC
Claimants,” NBER Working Paper No. 14836, April 2009.

-Implications for Preference Parameters

1-R. Chetty, “A New Method of Estimating Risk Aversion,” American Economic Review 96(5): 1821-
1834, December 2006.

Part 5: Public Goods and Externalities

Prblic Goods: Theory

dpteoni, “Charitable Giving” New Palgrave Dictionary of Economics, 2™ Edition, 2007.
g \indreoni, 1990, “Impure Altruism and Donations to Public Goods: A Theory of Warm Glow
B, | Heonomic Journal 100, 464-477.
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3-Atkinson and Stiglitz, Lectures on Public Economics Chaps. 16 and 17 and pages 457-76

4-Auerbach and Feldstein, Handbook of Public Economics (vol 2), Chap 9; (chap 10); chap 11, pp. 571-
601

3-T. Bergstrom, L. Blume and H. Varian, “On the Private Provision of Public Goods,” Journal of Public
Economies 29, 1986, 25-49.

6-T. Gaube, “When do Distortionary Taxes Reduce the Optimal Supply of Public Goods?” Journal of
Public Economics 76, 2000, 151-180.

7-P. Samuelson, “The Pure Theory of Public Expenditure,” Review of Economics and Statistics 387-89,
1954,
-Public Goods: Evidence

-Private Provision of Public Goods and Charity

1-J. Andreoni, “An Experimental Test of the Public Goods Crowding-Out Hypothesis,” American
Economic Review 83 (5), 1317-27, 1993,

2-J. Andreoni and A. Payne, “Do Government Grants to Private Charities Crowd Out Giving or
Fundraising?” American Economic Review, 93(3), June 2003, 792-812.

3-D. Hungerman “Are Church and State Substitutes? Evidence from the 1996 Welfare Reform,” Journal
of Public Economics 89 (2005), 2245-2267.

4-G. Marwell and R. Ames, “Economists Free-Ride, Does Anyvone Else?” Journal of Public Economics
15, 1981, 295-310.

-Externalities and Pigouvian Policies

-Theory

1-R. Arnott and J. Stiglitz, “Moral Hazard and Optimal Commeodity Taxation,” Journal of Public
Economics, 29(1), February 1986, 1-24.

2-J. Poterba, “Tax Policy to Combat Global Warming,” in R. Dombush and J. Poterba, ed., Global
Warming: Economic Policy Responses, 71-98, Cambridge, MA: MIT Press, 1991.

3-B. Salanie, The Economics of Taxation, Cambridge: MIT Press, 2003, Chapter 10.

4-A. Sandmeo, “Optimal Taxation in the Presence of Externalities,” Swedish Journal of Economics,
77(1), 1975, 86-98.

3-M. Weitzman, “Prices vs. Quantities,” Review of Economic Studies, 41(4), October 1974, 477-491.

-Applications

1-P. Diamond and J. Hausman, “Contingent Valuation: Is Some Number Better than No Number?"
Journal of Economic Perspectives, 8, Fall 1994, 45-64,

2-A. Edlin and P. Karaca-Mandic, “The Accident Externality from Driving,” Journal of Political
Economy 114(5), 2006.
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1- Krugman, Paul (1997), The fall and Rise of Economic Development, Ch. 1 of Development,
Geography and Economic Theory, MIT Press
2- Meier, Gerald M. (2005), The Impact of Globalization, Ch. 10 of Biography of a Subject: An
Evolution of Development Economics, Oxford University Press
3- Krugman, Paul (2004), Trade Policy in Developing Countries, Ch.10 of International Economics «
6ith ed. Harper Collins
4- Krugman, Paul (2004), Developing Countries: Growth, Crisis and Reform, Ch.22 of International
Economics «6th ed. Harper Collins, pp 665-706.
5- Ranis, Gustav (1988), Handbook of Development Economics, Vol. 1. pp 73-92.
6- Srinivasan, T.N. and Jagdish Bhagwait (2001), Outward Orientation and Development: Are
Revisionists Right, Ch.1 of Trade, Development and Political Economy, Palgrave, pp 3-26.
7- Kruger, Anne (1997), Trade Policy and Economics Development: How We Learn, American
Economic Association (presidential address), LA, pp1-22.
8- Rodrik, D. (1996), Trade and Industrial Policy in Developing Countries: A Review of Recent
Theory and Evidence, Handbook of Development Economics, Vol. 3B, pp2927-2982.
9- Haynes, Jeffrey (2008), Development Studies «(selected chapters), Polity Press, Cambridge.
10- Goult, Denis, (1986), Three Rationalities in Development Decision-Making, World development,
Vol. 14 «No. 2, pp301-317
11- Krueger, Anne O, (1987), Trade Policy and Economic Development: How We Learn, Presidential
Address Delivered at the One-Hundred Ninth Meeting of the American Economic Association 1997
12- Sen, Amartya, (1998), Human Development and Financial Conservatism, World Development,
Vol. 26, No. 4
13- Adelman, Iram, (1997), Editional: Development History and its Implications for Development
Theory, World Development, Vol. 25, No. 6
14- Dorfman, Robert, (1991), Review Aricle: Fconomic Development from the Beginning to
Rostow, Journal of Economics Literature «Vol. XXIX, pp5, Elster, Jon (1995), The impact of
Constitution on Economics Performance, World Bank Annual Conference on Development
Economics «1994
15- Kusnets, Simon, (1955), Economics Growth and Income Inequality, The American Economics
Review, Vol. XLV, No. 1
16- Lewis, W. Arthur, (1954), Economic Development with Unlimited supplies of Labor, The
Manchester School of Economics and Social Studies
17- Ranis, Gustav, (1995), Analysis of Development: Dualism, Handbook of Development
Economics, Vol.3B
18- Sen, Amartya, (1995), The Concept of Development, Handbook of Development Economics,
Vol.3B
19- Sunkel, Osvaldo, (1989), Structuralism :Dependency and Institutionalism: An Exploration of
Common Ground and Disparities «Journal of Economics Issues, Vol, 23, No. 2
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1-Dasgupta, P. S. and G. M. Heal (1979), Economic Theory and Exhaustible Resources, Cambridge
University Press.

2-James M. Griffen and Henry B. Stegle (1986), Energy Economics and Policy, Academic Press
Collection,

3-Philip G. Lebol (1 982), Energy Economics and Technology 1The Johns Hopkins university press.
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1- Kolstad C.D (2010), “Environmental Economics”, Second Edition, Oxford University Press.

2- Qates, W E (1999), “The RFF Reader in Environmental and Resource Economics”, Routledge.

3- Field, B. (1994), “Environmental Economics”, McGraw Hill Publication

4- Pearce, D.W, and R.K. Tummer (1990), “Economics of Natural Resources and the Environment”,

Harvester wheat sheaf,
5- Bromley, D. (1995) “The Handbook of Environmental Economics, Blackwell, Publizhers.

6- Hanley , N.J, Shogren and B. white (2007) “Environmental Economics in Theory and Practice,
Palgrave Macmillan.

Ay




G bma g e alis slasl jlsee ) 4 g Olgie

Seminar in Natural Resources and Environmental Economics .Sl 45 uys Glgie

Y orasly slaas

1Y ocele sluas

P B o7 o o

G Al T sl £

alas pleadis

® L. Oyl Ol O ale i Osjle 0ol e Lo 2isal

busa g mlis slasil dign) 43 83,08 Cilegape b Olpatily QL8] e ool bl 5 Daa (398 JoaSS) spups JIF Slsal
4 Wipa Polse Jo 45 20lgi o0 4 205 (0 a2 At 3 (s B e ilegadgs dailhas by Olyandils Ly gnl 25 el Caner
e S ) e 3 milis ania) 5o dnals

ol 03 il Llas s g ele VR Galp QU Olgadals (s ool QLIS L a8 sy Sl gk, Slaal
wdialad L 1) abg e

Al dalgs s Gligemdils s aiaaiNe g s alial i L bl e Jeed e s Led w

:Lﬂlgj)l u:aj;
5 w2l sla 0gas] pr s padent it
2o jadie duoys oypeny] (33,8 ot dops o ppear) (53, pasnien duyd 2 jgecs) (3a,f poite Laps o)
5 iyt sl Opajl
LE - LF-
15,5 las

1- Dasgupta, P. 8. and G. M. Heal (1979), Economic Theory and Exhaustible Resources, Cambridge
University Press.

2- James M. Griffen and Henry B. Steele (1986), Energy Economics and Policy, Academic Press
Collection,

3- Philip G. Lebol (1982), Energy Economics and Technology «The Johns Hopkins university press.

4- Kolstad C.D (2010), “Environmental Economics”, Second Edition, Oxford University Press.

5- Oates, W.E (1999), “The RFF Reader in Environmental and Resource Economics™, Routledge.

6- Field, B. (1994), “Environmental Economics”, McGraw Hill Publication

7- Pearce, D.W. and R.K. Tumer (1990), “Economics of Natural Resources and the Environmeni”,
Harvester wheat sheaf,

8- Bromley, D. (1995) “The Handbook of Environmental Economics, Blackwell, Publishers.

9- Hanley , N.J. Shogren and B. white (2007) “Environmental Economics in Theory and Practice,
Palgrave Macmillan.
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1- Dynamic Optimization, the calculus of variations and optimal control in Economics and Management
Morton L. Kamien, N.L. Schwarts, North Holland, sixth impression2002, ISBN: 0.444.01609-0.

2-Mathematical Economics: Takayama, A. Cambridge University press: New York, 1996.
3-An Introduction to Economics Dynamics, “Ronal Shone”, Phy: the press syndicate of the UN. Of

Cambridge, ISBN: 0521-804787, 2001.
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1= Lin, x. Sheldon (2006), Introductory stochastic Analysis for Finance and Insurance, Hoboken: John
Wiley & Sons.

2- Kamien, Morton L. and Nancy L. Schwartz (2003), Dynamic optimization the calculus of variations
and optimal control in Economics and Management, Amsterdam: North — Holland.

3- Evance, Lawrence C. (2006), An Introduction to stochastic Differential Equations, UC Berkeley,
Department of Mathematics.

4- Moon, K-8; R. Tempone and G. Zouraris (2008), Stochastic Differential Equations: Model and
Numerics.
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1- Lehmijoki, Ulla and Elena Rovenskaya (2007), Optimal Pollution and Optimal Population, Interim
Report, IR-07-023, International Institute for Applied Systems Analysis.

- Balikcioglu, Metin, Fackler, Paul L. and Robert S. Pindyck (2011), Solving Optimal Timing
Problems in Environmental Economics, Resource and Energy Economics, Vol. 33, Issue.3, pp.761-768.
3- Islam, Sardar M.N. and B.D. Craven (2001), Computation of Non-linear Continuous Optimal
Growth Models: Experiments with Optimal Control Algorithms and Computer Programs, Economic
Modelling, Vol. 18, Issue. 4, pp. 551-568.
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l. Amott, R. ., McMillen, D.P. (2006), A companion to urban economics, Blackwell Publishing

2. Brueckner, J. K. (2011), Lectures on Urban Economics, The MIT Press
gional and Regional Analysis. Brookfield, Ashgate

3. Isard, Walter et al. (1998).Methods of Interre

Publishing

4. Krugman, P. (1992), Geography and Trade, The MIT Press
5. McCann, P. (2001). Urban and Regional Economics. Oxford: Oxford University Press.

6. O’Sullivan, A, (2008). Urban Economics, 7th Edition, Boston: Trwin McGraw-Hill.
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1- Arnott, R. J., McMillen, D.P. (2006), A companion to urban economics, Blackwell Publishing

2- Brueckner, J. K. (2011), Lectures on Urban Economics, The MIT Press

3- Isard, Walter et al, (1998).Methods of Interregional and Regional Analysis. Brookfield, Ashpgate
Publishing

4- Krugman, P. (1992), Geography and Trade, The MIT Press

5- McCann, P. (2001). Urban and Regional Economics, Oxford: Oxford University Press.

6- O’Sullivan, A. (2008). Urban Economics, 7th Edition, Boston: Irwin McGraw-Hill,
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A.Urban Fconomies

L. Cities and Markets.

-Why Cities exist?

1-Glaeser, Edward L. (1998) “Are Cities Dying?" Journal of Economic Perspectives, vol. 12 #2.
2-Glasear, Edward L and Albert Saiz (2004) “The Rise of The Skilled City” Brookings-Wharton Papers
on Urban Affairs 2004, The Brookings Institution.

3-Kim, Sukko (2005) "Industrialization and Urbanization: Did the Steam Engine Contribute to the
Growth in Cities in the United States" NBER Working Paper# 11206

4-Quigley, John M.,(1998) “Urban Diversity and Economic Growth,” Joumnal of Economic
Perspectives, vol. 12 #2.

-Where Do Firms Locate?

5-Greenstone, Michael and Enrico Moretti (2003)"Bidding for Industrial Plants: Does Winning a Million
Dollar Plant Increase Welfare" NBER Working Paper# 9844,

6-Neumark, David, Junfu Zang and Stephen Cicearella (2005) "The Effects of Wal-Mart on Local Labor
Markets" NBER Working Paper#11782.

7-Rosenthal, Stuart S, and William C. Strange (2005) “The Geography of Entrepreneurship in the New
York Metropolitan Area” FRBNY Economic Policy Review.

8-Siegfried, John and Andrew Zimbalist, (2000) “The Economics of Sports Facilities and Their
Communities,” Journal of Economics Perspectives, vol. 14, pp. 95-114,

IL. Urban Spatial Structure

-Urban Land Rent and Land Use Patterns

9-Coelho Avila, Paulo (2005) “Interpretation of Population Density Gradients: a Brazilian Perspective”,
World Bank’s Urban Research Symposium 2005.

10-Glaeser, Edward L nad Janet E. Kohlhase (2003) “Cities, Regions and the Decline of Transport
Costs” NBER Working Paper# 9886.

11-Glaeser, Edward L. and Matthew Kahn, (2001). “Decentralized Employment and the Transformation
of the American City,” in William G. Gale and Janet Rothemberg Pack Brookings-Wharton Papers on
Urban Affairs 2001, The Brookings Institution pp. 1-64.

12-LeRoy, Stephen F., and Jon Sonstelie, (1993). “Paradise Lost and Regained: Transportation,
Innovation, Income and Residential Location,” Journal of Urban Economics, vol. 12 (1993), pp. 67-89,
13-Mieszkowski, Peter and Edwin S. Mills, (1993). “The Causes of Metropolitan Suburbanization,”
Journal of Economies Perspectives, vol. 7, pp. 135-147.

14-Nachyba, Thomas J. and Randall P, Walsh (2004) “Urban Sprawl”, Journal of Economic
Perspectives, Vol 18 (4).

15-Srindhar, Kala (2005) “Cities and Suburbs: Evidence from India” World Bank's Urban Research

Sympostmm-2005.
. pwth Controls
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16-Buckley, Robert (2005) “Strategizing Slum Improvement in India- A Method to Monitor and Refocus
Slum Development Programs” World Bank’s Urban Research Symposium 2005,
17-Elhefnawi, Ayman (2005) “Protecting UraLand from Urbanization (Egypt)” World Bank’s Urhan
Research Symposium 2005.
I8-Evenson, Bengte and William C. Wheaton (2003). “Land Variation in Land Use Regulations,” in in
William G. Gale and Janet Rothernberg Pack Brookings-Wharton Papers on Urban Affairs 2003, The
Brookings Institution pp. 221-251,
19-Glasear J. Edward, Joseph Gyourko, Raven Saks,(2004) “Why is Manhattan So Expensive?
Regulation and the Rise in House Prices,” NBER Working Paper#10124
20-Gyurko, Joseph, Christopher Meyer and Todd Sinai (2006) “Superstar Cities"NBER Working Paper
#12355.
21-Himmelberg, Charles, Christopher Mayer and Todd Sinai. (2005), “Assessing High House Prices:
Bubbles, Fundamentals, and Misperceptions,” Journal of Economic Perspectives, Vol. 19(4), Fall, 67-92
22-Mooya, Manya (2005) “Property Rights, Land Markets, and Poverty in Namibia's Extra-Legal
Settlements: An Institutional Approach” World Bank’s Urban Research Symposium 2005.
- Neighborhood Choice
23-Card, David and Jesse Rothstein (2006) “Racial Segregation and the Black-White Test Score Gap”
NBER Working Paper#12078,
24-Cutler, David M. Glaeser, Edward L; Vigdor, Jacob L., (1999). "The Rise and Decline of the
American Ghetto," Journal of Political Economy, Vol. 107 , 455-506.
25-Cutler, David M., and Glaeser, Edward L. (1997), "Are Ghettoes Good or Bad?" Quarterly Journal of
Economics, Vol. 112, pp. 827-72.
26-Frey, William H. and Kao-Lee Liaw (2005) “Migration in the United States: Role of Race-Ethnicity™
in William G. Gale and Janet Rothernberg Pack Brookings-Wharton Papers on Urban Affairs 2005, The
Brookings Institution,
27-Hilber, Christian A.L. and Christopher J. Meyer (2004) “School Funding Equalization and the
Residential Location for the Young and the Elderly” in William G. Gale and Janet Rothernberg Pack
Brookings-Wharton Papers on Urban A ffairs 2004, The Brookings Institution.
28-Morais, Maria de Piedade (2005) “Residential Segregation and Social Exclusion in Brazilian Housing
Markets" World Bank’s Urban Research Symposium 2005.
29-Pantelic, Jalena, Bogodan Srandovic and Marjorie Greene (2005) “Post Modern Urbanization and the
Vulnerability of the Poor1” World Bank's Urban Research Symposium 2005.
I1L. Transportation
-Private Transportation
30-Amott, Richard, and Kenneth Smal] (1994) "The Economics of Traffic Congestion," American
Scientist, 82 (Sept./Oct. 1994), pp. 446-455.
31-Feng, Ye, Don Fullerton and Li Tan (2005) “Vehicle Choices, Miles Driven, and Pollution Policies”
NBER Working Paper# 11553.
32-Graham, Daniel (2005) “Transport Investment, Agglomeration and Urban Productivity” World
Bank’s Urban Research Symposium 2005.
33-Kumarage, Amal (2005) “Impact of Transport Infrastructure & Services on Urban Poverty Land
Development: A Case-Study — Colombo, Sri Lanka” World Bank’s Urban Research Symposium 2005.
34-West, Sarah E. and Roberton C, Williams (2004) “Empirical Estimates for Environmental Policy
Making in a Second-Best Setting” NBER Working Paper# 10330,
35-White, Michelle J. (2002) "The Arms Race on American Roads: The Effect of Heavy Vehicles on
Traffic Safety and Failure of Liability Rules" NBER Working Paper# 9302.
- Public Transportation
36-Baum-Snow, Nathaniel and Matthew E. Kahn (2005) “Effects of Urban Rail Transit Expansions:
Evidence from Sixteen Cities, 1970-2000" in William G. Gale and Janet Rothernberg Pack Brookings-
Wharton Papers on Urban Affairs 2005, The Brookings Institution.
37-Choeijit, R. and Teufung R (2003) “Urban Growth and Commuting patterns of the
Wort § Urban Research Symposium 2005.] G s 3 \
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