7

papers

7

all docs

2258059

115 3
citations h-index
7 7
docs citations times ranked

2053705

g-index

40

citing authors



# ARTICLE IF CITATIONS

Real and Nominal Equilibrium Yield Curves. Management Science, 2021, 67, 1138-1158.

Leisure Preferences, Long-Run Risks, and Human Capital Returns. Review of Asset Pricing Studies, 2016,
2 6, 88-134. 2.5 o

A simple nonnegative process for equilibrium models. Economics Letters, 2015, 132, 39-44.

Nominal rigidities, asset returns, and monetary policy. Journal of Monetary Economics, 2014, 66,
210-225. 34 %0

Bond risk premiums and optimal monetary policy. Review of Economic Dynamics, 2012, 15, 19-40.

Real and Nominal Equilibrium Yield Curves with Endogenous Inflation: A Quantitative Assessment.

SSRN Electronic Journal, 0, , . 0.4 2

Gone with the Vol: A Decline in Asset Return Predictability During the Great Moderation. Management

Science, O, , .




