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Reading Group 4/13/2012

1/Alex Chinco Wong and Heyde WP
Arbitrage and Approximate Arbitrage: the Fundamental Theorem of Asset Pricing 2012
http://goo.gl/nwgP0

2|Andrea Prestipino Holmstrom Milgrom Fudenberg JET
Short Term Contracts and Long Term Agency Relationships 1989
http://www.stanford.edu/~milgrom/publishedarticles/ShortTermContracts.pdf

3|Andrei Savochkin Pietro Ortoleva AER
Modeling the change of Paradigm: Non-Bayesian Reaction to Unexpected News forthcoming
http://hss.caltech.edu/~ortoleva/papers/Ortoleva_HTModel.pdf

4/Andrew Demers Eeckhout and Kircher WP
Assortative Matching with Large Firms 2012
http://personal.lse.ac.uk/kircher/Papers/sorting-and-factor-intensity.pdf

5|anmol bhandari Kocherlakota jpe
Asset Pricing Implications of ParetoOptimality with Private Information 2009

http://www.jstor.org/stable/10.1086/599761

()

Axelle Ferriere

Robert Shimer
Convergence in Macroeconomics: The Labor Wedge
http://www.aeaweb.org/articles.php?doi=10.1257/mac.1.1.280

American Economic Journg
2009

7|Chris Tonetti Orazio Attanasio, Erik Hurst, Luigi Pistaferri NBER WP
The Evolution of Income, Consumption, and Leisure Inequality in The US, 1980-2010 2012
http://www.nber.org/papers/w17982

8|Dan Greenwald Barillas and Fernandez-Villaverde Journal of Economic Dynan

A Generalization of the Endogenous Grid Method
http://www.sciencedirect.com/science/article/pii/S0165188906001783

2006

9|David Evans Mark Bils, Yongsung Chang and Sun-Bin Kim AEJ-Macro

Worker Heterogeneity and Endogenous Separations in a Matching Model of Unemployment Fluctuations 2011
http://www.aeaweb.org/articles.php?doi=10.1257/mac.3.1.128

10|David Kohn Constantinides, Donaldson, Mehra The Quarterly Journal of Eg
Junior Can't Borrow: A New Perspective On The Equity Premium Puzzle 2002
http://www.academicwebpages.com/preview/mehra/pdf/Junior%20QJE.pdf

11/David Low Caplin & Leahy Journal of Economic Theon
The recursive approach to time inconsistency 2005
https://files.nyu.edu/jl138/public/papers/jet(2).pdf

12|Eric Giambattista Gourio, Siemer, Verdelhan Journal of International Eco

International Risk Cycles
http://people.bu.edu/fgourio/PaperAVMS.pdf

2011

13

Gaston Navarro

Timothy Cogley
Changing beliefs and the term structure of interest rates: Cross-equation restrictions with drifting parameters
http://www.sciencedirect.com/science/article/pii/S1094202505000074

Review of Economic Dynan
2005

14|lsaac Baley Kurlat and Veldkamp WP
De-regulating markets for financial information 2012
http://people.stern.nyu.edu/lveldkam/pdfs/ratingsKV.pdf

15|Jesse Perla Andrew Abel and Janic Eberly WP
How Q and Cash Flow Affect Investment without Frictions: An analytic Explanation 2008
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16|Joseph Mullins Jermann and Quadrini AER
Macroeconomic Effects of Financial Shocks 2012
http://www-bcf.usc.edu/~quadrini/papers/CSpap.pdf

17|Julio Blanco E. Farhi and I. Werning RES
Insurance and taxation over the life cycle 2012
http://www.nber.org/papers/w16749

18|Michal Szkup Huberman and Repullo wp
Moral Hazard and Debt Maturity 2011
http://www.econ.nyu.edu/user/galed/fewpapers/FEW %20S12/Huberman-Repullo.pdf

19|Paolo Cavallino Constantinides, Ghosh wp
Asset Pricing Tests with Long Run Risks in Consumption Growth 2011
http://faculty.chicagobooth.edu/george.constantinides/documents/AssetPricingTestsKEEPAugust11_11.pdf

20|Ross Doppelt Leena Rudanko JME
Labor Market Dynamics Under Long-Term Wage Contracting 2009

http://www.sciencedirect.com/science/article/pii/S0304393208001839

21|Sergei morozov Z. He and W. Xiong The Journal of Finance
Rollover Risk and Credit Risk 2012, vo. 67, No. 2, pp. 391
na

22/Shaojun Zhang Autor, Levy and Murnane QJE
The skill content of recent technological change 2003
http://gje.oxfordjournals.org/content/118/4/1279.full.pdf

23|Shengxing Zhang Bolton and Oehmke Review of Financial Studies
Credit Default Swaps and The Empty Creditor Problem 2011
http://rfs.oxfordjournals.org/content/24/8/2617 .short

24/Xu Jianhuan Joel David

The Aggregate Implications of Mergers and Acquisitions
https://8211131817774059295-a-1802744773732722657-s-sites.googlegroups.com/site/joelmichaeldavid/jmd_jmp_110711.pdf?

2012
attachauth=ANoY7crwfNg_
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