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Welcome

Learning, long-run risks, and asset  
price jumps

What’s vol got to do with it?

The aggregate demand for treasury debt

Are government bonds risky assets?

Return predictability and intertemporal 
asset allocation: Evidence from a bias-
adjusted VAR model
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The long-run world consumption risk  
of international stock markets

Risk sharing for the long run:  
The gains from financial integration

Asset pricing, human capital and labor 
frictions in a real business cycle model 
with Epstein-Zin preferences

Habit persistence: Explaining cross  
sectional variation in returns and  
time-varying expected returns
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