
Reading Group 9/20/2007

1  Kredler  Ljungqvist & Sargent  Econometrica (forthcoming)

 Matthias  Two Questions about European Unemployment  2007

 http://www2.hhs.se/personal/Ljungqvist/LS_two_questions.pdf

2  Morozov  Y. Omori, S. Chib, N. Shephard, J. Nakajima  Journal of Econometrics, v. 140(2)

 Sergei  Stochastic Volatility with Leverage: Fast and Efficient likelihood inference  2007

 na

3  Nascimento  Johanna Hertel  na

 Leandro  Efficient Risk Sharing with Unobservable Income and Enforcement Constraints  2007

 http://www.ssc.wisc.edu/~jhertel/research.htm

4  Palazzo  Hayne E. Leland  Journal of Finance

 dino   Corporate Debt Value, Bond Covenants, and Optimal Capital Structure  1994

 http://ideas.repec.org/a/bla/jfinan/v49y1994i4p1213-52.html

5  Matthes  Eric Leeper and Tao Zha  Journal of Monetary Economics

 Christian  Modest policy interventions  2003

 http://www.sciencedirect.com/science/article/B6VBW-4B1VR6W-2/2/1ec11d83ab6f2608eed9c2525960f68f

6  Broer  George-Marios Angeletos and Laurent-Emmanuel Calvet  JME 

 Tobias  Idiosyncratic production risk, growth and the business cycle  Volume 53, Issue 6, September 2006

 http://www.sciencedirect.com/science?_ob=MImg&_imagekey=B6VBW-4K66F7C-1-HM&_cdi=5937&_user=30681&_orig=search&_coverDate=09%2F30%2F2006&_sk=999469993&view=c&wchp=dGLzVlz-zSkWb&md5=a6c4bab1f9ef683f9b827

7  Karantounias  Maccheroni, Marinacci, Rustichini  Econometrica

 Tasos  Ambiguity aversion, robustness and the variational representation of preferences  2006

 http://www.blackwell-synergy.com/doi/abs/10.1111/j.1468-0262.2006.00716.x

8  Melitsko  John Ameriks, Andrew Caplin, Steven Laufer, Stijn Van Nieuwerburgh  na

 Silvana  The joy of giving or assisted living? Using strategic surveys to separate bequests and precautionary motives  2007

 http://www.nber.org/papers/w13105.pdf

9  Karadi  Devereux, M. and H. Siu  International Economic Review

 Peter  State Dependent Pricing and Business Cycle Asymmetries  2007

 http://www.blackwell-synergy.com/doi/abs/10.1111/j.1468-2354.2007.00426.x

10  Halket  Attanasio Et al  Bank of England Wp

 Jonathan  Consumption, House Prices and Expectations  2005

 na

11  Zhu  Marco Cagetti, Mariacristina De Nardi  NBER Working Paper No. 13160

 Shenghao  Estate Taxation, Entrepreneurship, and Wealth  2007

 http://www.nber.org/papers/w13160

12  Presno  Kovrijnykh and Szentes  WP

 Ignacio  Competition for Default  2005

 http://www.usc.edu/schools/business/FBE/seminars/papers/M_9-23-05_SZENTES-default.pdf

13  Bidder  Ganlin Chang and Suresh M. Sundaresan  J. of Business

 Rhys  Asset Prices and Default-Free Term Structure in an Equilibrium Model of Default  2005

 http://www.journals.uchicago.edu/cgi-bin/resolve?id=doi:10.1086/429651

14  Semani  Christopher Phelan, Ennio Stachetti  Econometrica

 Florian  Sequential Equilibria in a Ramsey tax model  2001

 http://www.jstor.org/view/00129682/di021262/02p0082z/0?currentResult=00129682%2bdi021262%2b02p0082z%2b0%2c00&searchUrl=http%3A%2F%2Fwww.jstor.org%2Fsearch%2FAdvancedResults%3Fhp%3D25%26si%3D1%26q2%3Dphela

15  Vestman  Martin Lettau and Sydney Ludvigson  Journal of Finance

 Roine  Consumption, Aggregate Wealth, and Expected Stock Returns  2001

 http://links.jstor.org/sici?sici=0022-1082%28200106%2956%3A3%3C815%3ACAWAES%3E2.0.CO%3B2-N

16  Ruta  Santos and Scheinkman  The Quarterly Journal of Economics

 Guido  Competition among Exchanges  2001

 http://links.jstor.org/sici?sici=0033-5533%28200108%29116%3A3%3C1027%3ACAE%3E2.0.CO%3B2-U

17  Wan  Iacoviello, M.  AER

 Xiaoli  house prices, borrowing constraints and monetary policy in the business cycle  2005

 fmwww.bc.edu/ec-p/wp542.pdf 

18  Kaplan  Fernando Alvarez and Robert Shimer  na

 Greg  Search and Rest Unemployment  2007

 http://robert.shimer.googlepages.com/search-rest-print.pdf

19  Nie  Pedro S. Amaral  na

 Jun  Job Separations, Heterogeneity, and Earnings Inequality  2007

 faculty.smu.edu/pamaral/research/ineq.pdf

20  Orlik  Laura Veldkamp and Christian Hellwig  WP

 Anna  Knowing What Others Know: Coordination Motives in Information Acquisition  2007

 http://pages.stern.nyu.edu/~lveldkam/

21  Wang  Tony Lancaster  Review of Economic Studies

 Peng  Orthogonal Parameters and Panel Data  2002

 http://www.blackwell-synergy.com/doi/pdf/10.1111/1467-937X.t01-1-00025

22  Barillas  Lu Zhang  Journal of Finance

 Francisco  The Value Premium  2005

 http://webuser.bus.umich.edu/zhanglu/ValPrem05JF.pdf
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