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Reading Group

4/8/2010

Morozov D. Raggi, S. Borgignon wp

Sergei Sequential Monte carlo Methods for Stochastic Volatility Models with Jumps 2006
www.cide.info/conf/papers/r7.pdf

Siassi Carroll Journal of Monetary Economics

Nawid Precautionary saving and the marginal propensity to consume out of permanent income 2009
http://ideas.repec.org/a/eee/moneco/v56y2009i6p780-790.html

Nakata Del Negro, Eggertsson, Ferrero, and Kiyotaki WP

Taisuke The Great Escape? A Quantitative Evaluation of the Fed's Non-Standard Policies. 2010
http://www.frbsf.org/economics/conferences/1003/delnegro_eggertsson_ferrero_kiyotaki.pdf

Matthes Arunima Sinha working paper

Christian Learning and the Yield Curve 2009
http://www.columbia.edu/~as2801/research/jmpaper.pdf

Wen Liu, Wang and Zha na

Han DO CREDIT CONSTRAINTS AMPLIFY MACROECONOMIC FLUCTUATIONS? 2010
http://www.econ.wisc.edu/workshop/lwz_housing57b.pdf

Parlatore Siritto Abreu and Brunnermeier Econometrica

Cecilia Bubbles and Crashes 2003

http://www.princeton.edu/~markus/research/papers/bubbles_crashes.pdf

Perla Costas Arkolakis Job Market Paper

Jesse Market Penetration Costs and the New Consumers Margin in International Trade 2008
http://www.econ.umn.edu/~tkehoe/classes/Arkolakis.pdf

Wong Erik Hurst and Mark Aguiar QJE

Joyce Measuring Trends in Leisure: The Allocation of Time Over Five Decades 2007
http://faculty.chicagobooth.edu/erik.hurst/research/aguiar_hurst_leisure_gje_resubmit2_final.pdf

Barczyk Castaneda, Diaz-Gimenez, and Rios-Rull JPE

Daniel Accounting for the U.S. Earnings and Wealth Inequality 2003
http://www.journals.uchicago.edu/doi/abs/10.1086/375382

Tonetti Gervais and Klein na

Chris Measuring Consumption Smoothing in CEX Data 2008
http://ssc.uwo.ca/economics/faculty/klein/personal/rs.pdf

Bigio Charles Jones Upublishes

Saki Input-Output Multipliers, General Purpose Technologies, and Economic Development 2010
http://elsa.berkeley.edu/ chad

Evans Manuel Amador, Mark Aguiar, and Gita Gopinath Review of Economic Studies

David Investment Cycles and Sovereign Debt Overhang 2009
http://www.stanford.com/~amador/overhang.pdf

Smith Carvalho, Johannes, Lopes, Polson NA

Matt Particle Learning and Smoothing 2009
http://ftp.stat.duke.edu/WorkingPapers/08-32.html

Semani He and Krishnamurthy wp

Florian A model of capital and crises 2009

http://faculty.chicagobooth.edu/zhiguo.he/papers.html
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Presno Adriano Rampini JET

Ignacio Default and Aggregate Income 2005
http://ezproxy.library.nyu.edu:2111/science?_ ob=ArticleURL& udi=B6WJ3-4CX03N8-1& user=142623& coverDate=06%2F30%2F2005& alid=1286538386&_rdoc=1&_fmt=hi

Orlik Han Ozsoylev and Jan Werner WP

Anna Liquidity and Asset Prices in Rational Expectations Equilibrium with Ambiguous Information 2009
http://www.econ.umn.edu/~jwerner/ambREE21.pdf
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