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Stochastic Approach

1 Introduction
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1Bryan, Michael F. and Cecchetti, Stephen G. (1994). “Measuring Core Inflation,”
in N. Gregory Mankiw, ed., Monetary Policy. Chicago: University of Chicago Press, pp.
195-215.
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2 Unweighted Stochastic Approach
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3Jevons, W.S. (1863) “A Serious Fall in the Price of Gold Ascertained and its So-
cial Effects Set Forth”, reprinted in Investigations in Currency and Finance (London:
Macmillan and Co., 1884), pp. 13-118
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3 Weighted Stochastic Approach
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