
        
      Skip to main content
    
    


      
    
    
      
        
  
    




          
    

          


	Subscribe
	Media
	Open Calls
	Summer Institute 2024


    


        

        

        
          
            
              
                
              
            
          
          
      

      

      
        
          

          
            
              
            
            Close
          
        


        
          
            
              Search
              
              
                
                  
                
              
            

          

        


        
              
          
    
    
        	
                          Research
              
                

                
                                    EXPLORE Research
                                      
  
      	
                                          
          Findings

                        
  
      	
                                          
          Working Papers

                    
	
                                          
          Books & Chapters

                    
	
                                          
          Lectures

                    
	
                                          
          Research Spotlights

                    


  
                    
	
                                          
          Periodicals

                        
  
      	
                                          
          The Digest

                    
	
                                          
          The Reporter

                    
	
                                          
          The Bulletin on Retirement and Disability

                    
	
                                          
          The Bulletin on Health

                    
	
                                          
          The Bulletin on Entrepreneurship

                    
	
                                          
          The Bulletin on Aging & Health Archives

                    


  
                    
	
                                          
          Data & Business Cycles

                        
  
      	
                                          
          Boston Research Data Center

                    
	
                                          
          Business Cycle Dating

                    
	
                                          
          Public Use Data Archive

                    


  
                    
	
                                          
           All Topics

                        
  
      	
                                          
          COVID-19

                    
	
                                          
          Unemployment and Immigration

                    
	
                                          
          Energy

                    
	
                                          
          Entrepreneurship

                    
	
                                          
          Trade

                    


  
                    


  
                

              

                    
	
                          Programs & Projects
              
                

                
                                    EXPLORE Programs & Projects
                                      
  
      	
                                          
          Programs

                        
  
      	
                                          
          Economics of Aging

                    
	
                                          
          Asset Pricing

                    
	
                                          
          Children

                    
	
                                          
          Corporate Finance

                    
	
                                          
          Development Economics

                    
	
                                          
          Development of the American Economy

                    
	
                                          
          Economic Fluctuations and Growth

                    
	
                                          
          Economics of Education

                    
	
                                          
          Economics of Health

                    
	
                                          
          Environment and Energy Economics

                    
	
                                          
          Industrial Organization

                    
	
                                          
          International Finance and Macroeconomics

                    
	
                                          
          International Trade and Investment

                    
	
                                          
          Labor Studies

                    
	
                                          
          Law and Economics

                    
	
                                          
          Monetary Economics

                    
	
                                          
          Political Economy

                    
	
                                          
          Productivity, Innovation, and Entrepreneurship

                    
	
                                          
          Public Economics

                    


  
                    
	
                                          
          Working Groups

                        
  
      	
                                          
          Behavioral Finance

                    
	
                                          
          Chinese Economy 

                    
	
                                          
          Cohort Studies 

                    
	
                                          
          Economics of Crime

                    
	
                                          
          Entrepreneurship

                    
	
                                          
          Gender in the Economy

                    
	
                                          
          Household Finance

                    
	
                                          
          Innovation Policy

                    
	
                                          
          Insurance

                    
	
                                          
          Market Design

                    
	
                                          
          Organizational Economics

                    
	
                                          
          Personnel Economics

                    
	
                                          
          Race and Stratification in the Economy

                    
	
                                          
          Urban Economics

                    


  
                    
	
                                          
          All Projects & Centers

                        
  
      	
                                          
          Boosting Grant Applications from Faculty at MSIs

                    
	
                                          
          Center for Aging and Health Research

                    
	
                                          
          Conference on Research in Income and Wealth

                    
	
                                          
          Early Indicators of Later Work Levels, Disease and Death

                    
	
                                          
          Economics of Digitization

                    
	
                                          
          Financial Frictions and Systemic Risk

                    
	
                                          
          Improving Health Outcomes for an Aging Population

                    
	
                                          
          Macroeconomics Annual

                    
	
                                          
          Measuring the Clinical and Economic Outcomes Associated with Delivery Systems

                    
	
                                          
          Oregon Health Insurance Experiment

                    
	
                                          
          Retirement and Disability Research Center

                    
	
                                          
          The Roybal Center for Behavior Change in Health

                    
	
                                          
          Science of Science Funding

                    
	
                                          
          Training Program in Aging and Health Economics

                    
	
                                          
          Transportation Economics in the 21st Century

                    


  
                    


  
                

              

                    
	
                          Conferences
                    
	
                          Affiliated Scholars
                    
	
                          NBER News
              
                

                
                                    EXPLORE NBER News
                                      
  
      	
                                          
          Research in the News

                    
	
                                          
          Nobel Laureates

                    
	
                                          
          Featured Working Papers Archive

                    


  
                

              

                    
	
                          Career Resources
              
                

                
                                    EXPLORE Career Resources
                                      
  
      	
                                          
          RA Positions – at NBER

                    
	
                                          
          RA Positions – not at the NBER

                    
	
                                          
          Staff Positions at NBER

                    
	
                                          
          Calls for Fellowship Applications

                    
	
                                          
          Current Fellowship Recipients

                    
	
                                          
          PhD Candidates in Economics

                    


  
                

              

                    
	
                          About
              
                

                
                                    EXPLORE About
                                      
  
      	
                                          
          Leadership & Governance

                    
	
                                          
          Support & Funding

                    
	
                                          
          History

                    
	
                                          
          Staff

                    


  
                

              

                    


    





    

          
            
    

          


	Subscribe
	Media
	Open Calls
	Summer Institute 2024


    


          

        


        
          
            
                
              
            
          
          
            
              
                
                  Search
                  
                  
                    
                      
                    
                  
                

              

            

          

        

      

    
  



  
        
  
    
        
  
      
      
      	
                          Home
                      
	
                          Conferences
                      
	
                          New Developments in Long-Term Asset…
                      


    
  
  


  
      

  

  
        
New Developments in Long-Term Asset Management, Spring 2019



    
      
  
  Share
  
    
      X
        
          
            
          
        
      
    
    
      LinkedIn
        
            
                
            
            
        
    
      Email
        
          
              
          
          
        
  


    


    
      
        DATE May 9-10, 2019
	      

            
        LOCATION Royal Sonesta Hotel, Riverfront Room, 40 Edwin H. Land Blvd., Cambridge, MA
              

                  
                                ORGANIZERS 
Monika Piazzesi and Luis M. Viceira

      

          

  


  
    

      
                    
      
            
                

  
    Supported by
            Norges Bank Investment Management  grant #NFI 2969-39117    

  



      
      
    

  




  
        


    
    
      
        

      

    

  
  
                                                                                                                                                                                              
  
    
      Loading...

    

  

        conference schedule

  

  
  Participants

  
          
                  
  Simona Abis, Columbia University


                  
  Christopher S. Anderson, Federal Reserve Board


                  
  Ian R. Appel, University of Virginia


                  
  Cliff Asness, AQR Capital Management


                  
  Francesca Bastianello, University of Chicago


                  
  Vincent Bogousslavsky, Boston College


                  
  Marie Briere, Amundi Asset Management


                  
  John Y. Campbell, Harvard University and NBER


                  
  Edwin Cass, Canada Pension Plan Investment Board


                  
  Mikhail Chernov, University of California, Los Angeles and NBER


                  
  Christopher Conlon, New York University and NBER


                  
  Magnus Dahlquist, Stockholm School of Economics


                  
  Joseph Davis, The Vanguard Group


                  
  Steven Fortney, Yale University


                  
  Andra C. Ghent, University of Utah


                  
  Robin Greenwood, Harvard University and NBER


                  
  Mark Grinblatt, University of California, Los Angeles and NBER


                  
  Arpit Gupta, New York University


                  
  Tarek Alexander Hassan, Boston University and NBER


                  
  Allen Hu, Yale University


                  
  Takatoshi Ito, Columbia University and NBER


                  
  Victoria Ivashina, Harvard University and NBER


                  
  Ravi Jagannathan, Northwestern University and NBER


                  
  Marcin Kacperczyk, Imperial College London


                  
  Taehoon Kim, Harvard University


                  
  Yerkin Kitapbayev, Massachusetts Institute of Technology


                  
  Leonard Kostovetsky, Baruch College


                  
  Roman Kräussl, Bayes Business School 


                  
  Spencer Yongwook Kwon, Brown University


                  
  Owen Lamont, Acadian Asset Management


                  
  Tim Landvoigt, University of Pennsylvania and NBER


                  
  Feifei Li, Research Affiliates


                  
  Jian Li, Columbia University


                  
  Lise Lindbäck, The Norwegian Finance Initiative


              

          
                  
  Canyao Liu, Yale University


                  
  Lars A. Lochstoer, University of California, Los Angeles and NBER


                  
  Christopher Malloy, Harvard University


                  
  Egor V. Matveyev, Massachusetts Institute of Technology


                  
  Rajnish Mehra, Arizona State University and NBER


                  
  Borghan Narajabad, Federal Reserve Board


                  
  Anna Pavlova, London Business School


                  
  Monika Piazzesi, Stanford University and NBER


                  
  Christopher Polk, London School of Economics


                  
  James M. Poterba, Massachusetts Institute of Technology


                  
  Joshua Rauh, Stanford University and NBER


                  
  Jonathan Reuter, Boston College and NBER


                  
  Robert J. Richmond, New York University and NBER


                  
  Gianluca Rinaldi, Harvard University


                  
  David S. Scharfstein, Harvard University and NBER


                  
  Lawrence D.W. Schmidt, Massachusetts Institute of Technology


                  
  Antoinette Schoar, Massachusetts Institute of Technology and NBER


                  
  Michael Sinkinson, Yale University and NBER


                  
  Emil Siriwardane, Harvard University and NBER


                  
  Chester S. Spatt, Carnegie Mellon University and NBER


                  
  Robert F. Stambaugh, University of Pennsylvania and NBER


                  
  Adi Sunderam, Harvard University and NBER


                  
  David Thesmar, Massachusetts Institute of Technology and NBER


                  
  Sjoerd H. J. Timmermans, Norges Bank Investment Management


                  
  Boris Vallee, Harvard University


                  
  Kaushik Vasudevan, Purdue University


                  
  Stéphane Verani, Federal Reserve Board


                  
  Adrien Verdelhan, Massachusetts Institute of Technology and NBER


                  
  Luis M. Viceira, Harvard University and NBER


                  
  Vegard Vik, Norges Bank Investment Management


                  
  Fredrik Willumsen, Norges Bank Investment Management


                  
  Motohiro Yogo, Princeton University and NBER


                  
  Shiyu Zhao, Boston College
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    More from NBER

    In addition to working papers, the NBER disseminates affiliates’ latest findings through a range of free periodicals — the NBER Reporter, the NBER Digest, the Bulletin on Retirement and Disability, the Bulletin on Health, and the Bulletin on Entrepreneurship — as well as online conference reports, video lectures, and interviews.
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2023, 15th Annual Feldstein Lecture, Mario Draghi, "The Next Flight of the Bumblebee: The Path to Common Fiscal Policy in the Eurozone"
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      Dr. Mario Draghi, who served as President of the European Central Bank and Prime Minister of Italy, presented the 2023...
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2023 Methods Lectures,  Jesse Shapiro and Liyang (Sophie) Sun, "Linear Panel Event Studies"
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      Overview: Linear panel event studies are increasingly used to estimate and plot causal effects of changes in policies...
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2023, SI Economics of Social Security, Panel Discussion, "Long-Term Dynamics of the Employment-to-Population Ratio"



      	Lecture


  
  
  
  
      Supported by the Alfred P. Sloan Foundation, the National Science Foundation, and the Lynde and Harry Bradley...
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