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WORKING PAPERS

Frequency of consumption adjustment and the equity premium (with Javier Gómez Biscarri)
– Incorporating effects of heterogeneity in adjustment costs of consumption basket components helps resolve
the equity premium puzzle

Booms and busts in housing markets explained by constraints in housing supply (with Jefferson
Duarte and Carles Vergara-Alert)
– Before calling a ‘boom’ or ‘bust’ in housing markets, control for the effect of supply constraints

Forecasting the equity premium with state variables estimated from the yield curve
– The yield curve is a better predictor of the equity premium than are yields at particular maturities

SCHOLARSHIPS AND GRANTS

· Doctoral Research Grant, IESE Business School 2010-’11
· Student Travel Grant, AFA 2009 Annual Meeting Jan 2009
· Travel Grant, UC Santa Barbara - NSF-CBMS conference on Convex Duality Methods Jun 2008
· Doctoral Fellowship, IESE Business School 2006-’10


