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Macroeconomic and Financial Market Implications”, Journal of Financial Economics, Volume 117,
Issue 2, 369-397.
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L All article authors appear, as customary in economics and finance, by alphabetical order.
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8. Ravi Bansal, Dana Kiku, and Amir Yaron “Long Run Risks, the Macroeconomy, and Asset
Prices,” 2010, American Economic Review Papers and Proceedings, 100(2), 542-546.
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20. Kjetil Storesletten, Chris Telmer, and Amir Yaron, “How Important are Idiosyncratic Shocks?
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22. Amir Yaron and Harold Zhang, “Fixed Costs and Asset Market Participation,” 2000, Revista
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Predictability,” 2007, under revision.



12. Ravi Bansal, Ed Fang, and Amir Yaron, “Equity Capital: A Puzzle?” 2007, under revision.

13. Ravi Bansal, Dana Kiku, and Amir Yaron,“A Note on the Economics and Statistics of
Predictability: A Long Run Risks Perspective”, 2007, manuscript.
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Structure,” 2000, manuscript.
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Investment Based Social Security Reform, 2001, University of Chicago Press, edited by Martin

Feldstein and John Y. Campbell.
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American Economic Review, European Economic Review, Econometrica, International Economic

Review, Macroeconomic Dynamics, Journal of Business and Economics Statistics, Journal
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Economics, Journal of Money Credit and Banking, Journal of Finance, Journal of Financial and
Quantitative Analysis, Journal of Political Economy, National Science Foundation, Quantitative
Economics, Quarterly Journal of Economics, Review of Economic Dynamics, Review of Economic

Studies, Review of Financial Studies.
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Program Committee Member: Utah Winter Finance Conference, Winter 2003-present

Program Committee Member, Western Finance Association, 2005-present.

Program Committee Member, European Finance Association, 2008-present.

Program Committee Member, Tel-Aviv Finance Conference, 2009-present.

NBER Asset Pricing Meeting, Chicago, April 2003.

NBER Asset Pricing Meeting, Wharton, November 2006.

NBER Asset Pricing Meeting, Summer Institute, July 2012

Society of Economic Dynamics Meeting, Program Committee member, 2006-2007.

North America Econometric Society Meeting, Program Committee member, 2008.

Program Committee Organizer: Society of Computational Economics Conference, Yale, 2001.
Program Committee member, 2013-14, North America Econometric Society Winter Meeting.
Program Committe member, 2017, North America Econometric Society Summer Meeting.
NBER Capital Markets Meeting, Summer Institute, July 2012-2018.

Second Vice President, SFS-Cavalcade-Conference, Toronto, 2016.

Vice President, SFS-Cavalcdate-Conference, Vanderbilt, Nashville, 2017.
President, SFS-Cavalcade-conference, Yale, New Haven, 2018.
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Recent Discussions at Conferences Econometrics in Tel-Aviv, Summer 1998. AEA-New-York,

January 1999; NBER, conference on Risk Aspects of Investment Based Social Security Reform,
January 1999; Rodney White Conference, Spring 2000; NBER, 2002 Summer Institute EFEL-
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group. AFA 2005; Utah Winter Finance Conference, 2005. NBER, 2005 Summer Institute EFEL-
group; Duke/UNC Asset Pricing conference, October 2005; Conference in Memory of Shmuel
Kandel, Tel Aviv, December 2007; AFA-New Orleans, January 2008; AFA-New Orleans, January
2008; AEA-San Francisco January 2009; Utah Winter Finance Conference- 2010; AEA and AFA
Atlanta-2010; NBER-SI-AP meeting-2010; JME-SNB-SCG conference, Gerzensee-2010; AEA
and AFA-Denver, January 2011; Finance in Tel-Aviv, December 2011; AFA 2013; AFA, 2014;
AFA, 2016; NBER SI-AP meeting-2016.
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Penn State University, Tel-Aviv University, Georgetown University, Hebrew University, Tel-Aviv

(Finance), NBER, 2000 Summer Institute Asset Pricing group, NBER, 2000 Summer Institute,
EFACR group, Federal Reserve Bank of New York, Temple University (Finance), Federal
Reserve bank of Philadelphia, Federal Reserve Bank of Richmond, U.C. Berkeley (Finance)
UCLA, Stanford University (Finance), NBER, 2001 Summer Institute, EFCE, EFACR groups,
SED, 2001 conference, Stockholm School of Economics, NYU, University of Chicago, NBER, fall
2001, Asset Pricing meetings, 2002 Utah Winter Finance Conference, Stanford University 2002
WFA conference, SED, 2002 conference, NYU, NYU, RED — CV-Star center conference on
Macro and Finance, Tel-Aviv University (GSB), University of British Columbia (Finance),

University of Minnesota (Finance), Rutgers University, Cornell University (Finance), The



International Monetary Fund, Princeton University, Institute of International Economic Studies,
G.lLI.LS — Geneva, NYU
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SED 2004, Florence, Italy, NBER, 2004, Summer Institute, EFACR, Northwestern (Finance),

Winter 2004, M.L.T Sloan, Spring 2005, Brown University, Spring 2005, Gerzensee—ESSFM.
Gerzensee, Switzerland, summer 2005, UC Santa Barbara, Handbook of Equity Premium
Conference, October 2005, University of Texas, Fall 2006, NBER AP meeting, Fall 2006, UCLA,
Fall 2006, Duke Asset Pricing Conference, Fall 2006, AFA and AEA, Winter 2006, Utah Winter
Finance Conference, Winter 2006, UC Santa Barbara, The Macroeconomics of Imperfect Risk
Sharing, May 2006. Minnesota Summer Macro Theory, Summer 2006, University of Chicago
(GSB), Rutgers University, University of Oslo, Norwegian School of Management, Copenhagen
Business School, NBER AP meeting, Spring 2007, SED — Prague, NBER Summer Institute EFEL,
LSE Finance Group, LBS, Stockholm School of Economics, Nemmers Prize conference,
Northwestern, Fall 2007, IDC Israel, Harvard University, Ohio State University, Imperial College,
SED-MIT, NAESM-CMU, Wisconsin, USC, Michigan, Bank of France, NBER-AP fall 2008, Boston
University, AFA-2009, Utah Winter Finance Conference-2009, CEMFI, UMN-Macro-Finance-
2009, NYU, WFA-2009, NBER-SI-2009, IDC-Hertzelia-2009, AEA-2010, Berkeley, University of
Maryland-2010, SED-2010, AEA & AFA -2011, IDC Winter Finance Conference -2010, University
of Texas, UCLA, CMU, St. Louis Fed, Vanderbilt University, NYU, NBER-Spring 2012, Princeton,
IDC, MIT-Sloan, BC, CNMV-Spain, Washington St. Louis, UNC-Kenan Flagler, Tel-Aviv finance
conference, AEA-2013, SED-Korea, Laef-CMU-2013, University of Notre Dame, LBS, LSE,
University of Chicago-conference in honor of Lars Hansen, AFA & AEA (2014), SAIF-Tsinghua,
CKGSB, Summer Institute-Econometrics, SED-2014, NBER University research conference-
2014, MIT, MSCI, OSU (Finance) Boston College (Econ), Tel-Aviv Finance Conference-2014,
IDC, Miami, Columbia (GSB), SED (2015), UBC (GSB), Tel-Aviv Finance Conference-2015, AEA
(2016), Stanford (GSB), SED (2016), UTD(finance), IDC (2016), AFA (2017), UBC (winter
finance-2017), JHU-Carey, McGill-HEC-Montreal, NYU-Stern(Finance), Goethe University, SED-
2017, Tel Aviv Univeristy-Finance, University of California-Berkeley (Haas), ICEF-High School of
Economics (Moscow), Wharton-SRI-conference, Goethe University, Tel Aviv University-Econ,
ASU-Finance, Uchicago-Booth, HoOF-SSE.
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Macro Recruiting Committee 1998-2003, 2005—present.

Micro Recruiting Committee 2007-2012. Chair (2015-16)

Co-organized Macro-Finance seminar (1998-1999, 2000-2001, 2002-2003,2008-2009).
Macro Lunch seminar (1999-2000, 2000-2001, 2003-2004).

Undergraduate Curriculum Committee (2005).

Ph.D. Finance Curriculum Committee.

Wharton Statistics committee (2008), (2015). Finance Q-Review Committee, 2017-18.
Graduate Council-UPenn, 2017-18.

Personnel Committee, Wharton, 2018.
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Goldman Sachs; Mitsuru Katagiri, Bank of Japan; Mete Kilic, USC; Oliver Levine, University of
Wisconsin; Dimitry Livdan, University of Houston (now U.C., Berkeley); Yang Liu, HKU; Thien T.
Nguyen, Ohio State University; James Park, UBC/University of Korea; Vassilis Polimenis,
University of California, Riverside; Rob Ready, University of Rochester; Gill Segal, University of
North Carolina; Sven Sinclair (Insurance and Risk Management), ABD, University of Alberta;
Sang Byung Seo, University of Houston; Dongho Song (Economics Department), Boston College;
Jerry Tsai, Oxford University; Missaka Warusawitharana, Board of Governors; Tao Wu, University
of Buffalo—SUNY; Andrew Wu, University of Michigan; Ram Yamarthy, AQR; Jainfeng Yu,
University of Minnesota; Lu Zhang, University of Rochester (now OSU); Kenneth Zhang, Upenn

- applied math (now BPUB Ph.D.); Paul Zurek, Cornerstone.
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