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« Eugene F. Fama (1996). Multifactor Portfolio Efficiency and Multifactor Asset Pricing.
Journal of Financial and Quantitative Analysis, 31, pp 441-465. doi:10.2307/2331355.

« Eugene F. Fama (1998). Determining the Number of Priced State Variables in the
ICAPM. Journal of Financial and Quantitative Analysis, 33, pp 217-231.
doi:10.2307/2331308.

« LARS PETER HANSEN (2004). AN INTERVIEW WITH CHRISTOPHER A. SIMS.
Macroeconomic Dynamics, 8, pp 273-294. doi:10.1017/51365100504030184.
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