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Reading Group 10/14/2011

1|Alex Chinco Carr and Wu RFS
Variance Risk Premiums 2009
http://goo.gl/DLE27

2|Andrea Prestipino Milgrom Stokey JET
Information, Trade and Common Knowledge 1982
http://www.stanford.edu/~milgrom/publishedarticles/Information%20Trade%20and%20Common%20Knowledge.pdf

3|Andrew Demers Elsby and Michaels WP
Marginal Jobs, Heterogeneous Firms and Unemployment Flows 2011

Link

SN

Anmol Bhandari

Borovika et all
Risk Price Dynamics
http://www.princeton.edu/~joses/wp/riskmain.pdf

Journal of Financial Interm.
2009

(¢}

Axelle Ferriere

Karantounias
Risk aversion, intertemporal substitution and optimal fiscal policy over the business cycle
http://dl.dropbox.com/u/19066295/Tasos.pdf

Working Paper
2011

()

Cecilia Parlatore

Kocherlakota
Risky Collateral and Deposit Insurance
http://www.bepress.com/bejm/advances/vol1/iss1/art2/

Advances in Macroeconomics
2001

7|Chris Tonetti Judd and Solnick na
Numerical Dynamic Programming with Shape-Preserving Splines 1994
http://bucky.stanford.edu/papers/dpshape.pdf
8|David Evans Harold L. Cole and Narayana R. Kocherlakota Review of Economic Studies
Efficient Allocations with Hidden Income and Hidden Storage 2001
http://onlinelibrary.wiley.com/doi/10.1111/1467-937X.00179/abstract
9/David Low Michael Keane and Robert Sauer International Economic Reviev
A Computationally Practical Simulation Estimation Algorithm For Dynamic Panel Data Models With Unobserved Endogenous Stg2010
http://papers.ssrn.com/sol3/papers.cfm?abstract_id=448240
10|Fernando Leibovici Eaton, Kortum, Kramarz Econometrica
An Anatomy of International Trade: Evidence from French Firms 2011
http://onlinelibrary.wiley.com/doi/10.3982/ECTA8318/abstract
11|Gaston Navarro Joao Gomes WP
Equilibrium Credit Spreads and the Macroeconomy 2011
http://finance.wharton.upenn.edu/~gomesj/Research/CreditMarkets.pdf
12|lsaac Baley Grossman and Stiglitz AER
On the Impossibility of Informationally Efficient Markets 1980
http://www2.gsb.columbia.edu/faculty/jstiglitz’download/papers/1980_Onthe_Impossibility_of Informationally Efficient_Markets.pdf
13|Julio Blanco Rotemberg and Saloner AER
A supergame-Theorical Model of Price Wars during Booms 1986
http://www.jstor.org/stable/1813358
4|Klaus Hellwig Thomas Philippon QJE
The Bond Market's Q 2010
http://pages.stern.nyu.edu/~tphilipp/papers/bondq.pdf
15|Michal Szkup Roy Radner and Joseph Stiglitz In "Bayesian Models in Econor

A Nonconcavity in the Value of Information
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16

Paolo Cavallino

F. Allen and D. Gale
Financial Intermediaries and Markets
http://www.econ.nyu.edu/user/galed/papers/paper03-12-19.pdf

Econometrica
2004

17

Pavol Povala

Emi Nakamura and Jon Steinsson
FISCAL STIMULUS IN A MONETARY UNION: EVIDENCE FROM U.S. REGIONS
http://www.nber.org/papers/w17391.pdf?new_window=1

NBER working paper
2011

18|Shengxing Zhang William Fuchs, Luis Garicano working paper
Trading Know-How 2011
http://faculty.haas.berkeley.edu/wfuchs/Research/Fuchs_GaricanoMarch2011.pdf

19|Xu Jianhuan Marina Halac AER
Relational Contracts and the value of relationships forthcoming
/

20|Eric Giambattista Arellano, Bai, and Kehoe NA
Financial Markets and Fluctuations in Uncertainty
http://www.econ.yale.edu/seminars/macro/mac11/bai-110405.pdf G2

21|Joseph Mullins Carrillo-Tudela and Visschers Working Paper
Unemployment and Endogenous Reallocation over the Business Cycle 2011
https://docs.google.com/viewer?a=v&pid=sites&srcid=ZGVmYXVsdGRvbWFpbnxjYXJsb3NjYXJyaWxsb3R1ZGVsYXxneDozMT|G2

22Moritz Helm Abel, Andrew B; Dixit, Avinash K; Eberly, Janice C; Pindyck, Robert S QJE
Optimal Costly Investment with Reversibility 1996
Jstor G2

23|Ross Doppelt Guvenen and Kuruscu JEEA (Forthcoming)
Understanding the Evolution of the U.S. Wage Distribution: A Theoretical Analysis 2011
http://papers.ssrn.com/sol3/papers.cfm?abstract_id=926800 G2

24/Sergei Morozov R. Barro and T. Jin Econometrica
On the size distribution of Macroeconomic Disasters 2011, vol. 79, no. 5, pp. 1567-
http://na G2

25/Shaojun Zhang Farhi, Fraiberger,Gabaix, Ranciere&Verdelhan WP
Crash Risk in Currency Markets 2009
http://papers.ssrn.com/sol3/papers.cfm?abstract_id=1397668 G2

26|Steven Pennings Adrian and Shin Handbook of Monetary Econor

Financial Intermediaries and Monetary Economics
Working Paper Version

2011
G2
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