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Publicaciones v actividades de difusion de resultados

Articulos en revistas nacionales

e JORGENSEN, N.; CABANAS, M.; OLIVA, J.; REJAS, J.; LEON, J.
The cost of informal care associated to incapacitating neurological disease having high prevalence in
Spain, Neurologia, Vol. 23, Nim. 1, 2008, pp. 29-39, ESPANA.

e SANJUAN, C.; DECIMAVILLA, E.; SPERLICH, S.
Precios de la tierra con presion urbana: Un modelo para Espafia , Economia Agraria y Recursos
Naturales, VVol. 8, Num. 1, 2008, pp. 3-20, ESPANA.

Articulos en revistas extranjeras

e BALL, V.E.; LINDAMOOD, W.A.; NEHRING, R.; SAN JUAN, C.
Capital as a factor of production in OECD agriculture: measurement and data , Applied Economics,
Vol. 40, Num. 10, 2008, pp. 1253-1277, REINO UNIDO.

e BARGE, A. ; MODREGO, A. M.
Are technology institutes a satisfactory tool for public intervention in the area of technology? A
neoclassical and evolutionary evaluation, Environment and plannig c-government and policy, Vol. 26,
NUm. 4, 2008, pp. 808-823, REINO UNIDO.

e BLAZQUEZ, M.; JANSEN, M.
Search, mismatch and unemployment , European Law Journal-review of European law in context,
Vol. 52, Nim. 3, 2008, pp. 498-526, REINO UNIDO.

¢ MACHADO, M.P. ; SANZ DE GALDEANGO, A.; PITA BARROS, P.
Moral hazard and the demand for health services: a matching estimator approach , Journal Of Health
Economics, Vol. 27, 2008, pp. 1006-1025, HOLANDA.

e CARRASCO, R. ; JIMENO, J.F.; ORTEGA, C.A.
The effect of immigration on the labor market performance of native-born workers: some evidence
for Spain , Journal of population economics, Vol. 21, Num. 3, 2008, pp. 627-648, COLOMBIA.

e ESCRIBANO, A. ; AZCORRA, A. ; CANIZARES, E.; BIKFALVI, A.
Segmentacion Geografica en los Servicios de Telecomunicaciones: Aspectos Economicos y
Tecnoldgicos , Regulatory and Economic Policy in Telecommunications, Vol. 1, 2008, pp. 74-87.

e FERRARIS, L.; WATANABE, M.
Collateral secured loans in a monetary economy, Journal of Economic Theory, Vol. 143, Nim. 1,
2008, pp. 405-424, ESTADOS UNIDOS DE AMERICA.
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GARCIA, A.E. ; SANTOS, M.T.; ESCRIBANO, A.
Testing for cointegration using induced-order statistics , Computational statistics, Vol. 23, Nim. 1,
2008, pp. 131-151, ALEMANIA.

GUNER, N.; VENTURA, G.; XU, Y.
Macroeconomic implications of size-dependent policies, Review of economic dynamics, Vol. 11,
Nam. 4, 2008, pp. 721-744, REINO UNIDO.

ICHINO, A.; MEALLI, F.; NANNICINI, T.

From temporary help jobs to permanent employment: What can we learn from matching estimators
and their sensitivity? , Journal of Applied Econometrics, VVol. 23, Nam. 3, 2008, pp. 305-327, REINO
UNIDO.

MARIN, P. L. ; SIOTIS, G.
Public policies towards Research Joint Venture: Institutional design and participants' characteristics ,
Research policy, Vol. 37, Nim. 06-JULIO, 2008, pp. 1057-1065, REINO UNIDO.

MORA, R.
A nonparametric decomposition of the Mexican American average wage gap, Journal of Applied
Econometrics, Vol. 23, Num. 4, 2008, pp. 463-485, REINO UNIDO.

SALA, H.; SILVA, J.l.; TOLEDO, M.
Flexibility at the Margin and Labor Market Volatility in OECD Countries, 1ZA Discussion Papers,
Nam. 3293, 2008.

SILVA, J.l.; TOLEDO, M.
Separation costs, job heterogeneity and labor market volatility in the matching model, Economics
Letters, Vol. 101, Nim. 1, 2008, pp. 77-79, ESTADOS UNIDOS DE AMERICA.

WATANABE, M.
Inflation, price competition, and consumer search technology, Journal of economic dynamics &
control, Vol. 32, Nim. 12, 2008, pp. 3780-3806, HOLANDA.

Colaboraciones en obras colectivas

MODREGO, A. M. ; BARGE, A.

La inteligencia competitiva en la planificacion de las actividades de investigacion en innovacion , en:
La inteligencia competitiva: factor clave para la toma de decisions estratégicas en las organizaciones ,
Fundacién Madri+d , ESPANA, pp. 146-157, 2008.

SAN JUAN, C.; BALL, V.E.; LINDAMOOD, W.A.; NEHRING, R.

Capital Input in OECD Agriculture: A Multilateral Comparison, en: Competitiveness in Agriculture
and the Food Sector: US and EU Perspectives, BOLOGNA UNIVERSITY PRESS, ITALIA, pp. 443-
465, 2008.

SUCARRAT, G.; BAUWENS, L.; RIME, D.
Exchange Rate Volatility and the Mixture of Distribution Hypothesis, en: High Frequency Financial
Econometrics, Physica-Verlag, 2008.
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Documentos de trabajo

ALBARRAN, P. ; CARRASCO, R. ; HOLL, A.
Domestic Transport Cost Reductions and Firm's Export Behaviour, FEDEA, WORKING PAPERS
2008-13 REGIONAL SCIENCE AND URBAN ECONOMICS, 2008.

CACERES, J.; GIOLITO, E.
How unilateral divorce affect children and their mother, 1ZA Discussion Paper 3342, 2008.

CACERES, J.; GIOLITO, E.
The Impact of Unilateral Divorce on Crime, 2008.

MACHADO, M.P. ; ROMERO, A. ; MORA, R.
Can we measure hospital quality from physicians?choiches? , CEPR DP 6850, 2008.

DE FRUTQOS, M. A. ; FABRA, N.
How to Award Pro-Competitive Forward Contracts: the case of electricity markets, CEPR Working
Paper 6756, 2008.

DE FRUTOS, M. A. ; FABRA, N.
Investment Incentives and Auction Design, CEPR Working Paper 6626, 2008.

GAGNEPAIN, P. ; IVALDI, M.
Contract chopice, incentives, and political capture in public transport services, 2008.

GAGNEPAIN, P. ; MARIN, P. L.
Alliances in the Air: Some Worldwide Evidence, CEPR WORKING PAPER- INVESTIGACIONES
ECONOMICAS, 2008.

GUNER, N.; CAUCUTT, E.; COOLEY, T.
The Farm. the City, and the Emergence oo Social Security, IZA discussion Paper 3731, 2008.

GUNER, N.; GREENWOOD, J.
Social Change , 1ZA Discussion Paper 3485, 2008.

GUNER, N.; GREENWOOD, J.
Marriage and Divorce since World War 1I: Analyzing the Role of Technological Progress on the
Formation of Households, 1ZA Discussion Paper 3313, 2008.

GUNER, N.; KAYGUSUZ, R.; VENTURA, G.
Taxation, Aggregates and the Household, 1ZA Discussion Paper 3318, 2008.

NANNICINI, T.; BILLMEIER, A.
Do Open Transition Economies Grow Faster?, Journal of economic Growth, 2008.

NANNICINI, T.; GAGLIARDUCCI, S.
Do Better Paid Politicians Perform Better? Disentangling Incentives from Selection, IGIER WP 346,
2008.

NANNICINI, T.; GAGLIARDUCCI, S.; NATICCHIONI, P.
Electoral Rules and Péliticians' Behavior: A Micro Test, IZA DISCUSSION PAPER 3348, 2008.

NANNICINI, T.; NATICCHIONI, P.; GAGLIARDUCCI, S.
Outside Income and Moral Hazard: The Elusive Quest for Good Politicians, 1ZA DISCUSSION
PAPER 3295 JOURNAL OF PUBLIC ECONOMICS, 2008.
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STUCCHI, R.; ESCRIBANO, A.
Cath up in firms total factor productivity through the business cycle: Evidence from Spanish
manufacturing surveys 08-51, 2008.

Ponencias y Comunicaciones a congresos

ALBARRAN, P.
GMM Estimation from Incomplete and Rotating Panels, 6th meeting of the Microdata RTN, Uppsala,
SUECIA, 2008.

ALBARRAN, P.
GMM Estimation from Incomplete and Rotating Panels , CREATES Seminars, Aarhus,
DINAMARCA, 2008.

BARGE, A. ; SANTAMARIA, L. ; MODREGO, A. M.

Complementarities between universities and technology industries: new empirical lessons and
perspectives , 3% Escuela de Economia de la Innovacién "Zvi Griliches", BARCELONA, ESPANA,
2008.

CACERES, J.; GIOLITO, E.
Unilateral Divorce and Crime, Internal Seminars, Berlin, ALEMANIA, 2008.

CACERES, J.; GIOLITO, E.
Unilateral Divorce and Crime, 22th Conference of the European Society for Population Economics,
Londres, REINO UNIDO, 2008.

CACERES, J.; GIOLITO, E.
Unilateral Divorce and Crime, Internal seminars, SUIZA, 2008.

MACHADO, M.P. ; ROMERO, A. ; MORA, R.
Can we measure hospital quality form physicians? choices? , EARIE- European Association for
Research in Industrial Economics 35 th annual conference, TOULOUSE, FRANCIA, 2008.

MACHADO, M.P. ; ROMERO, A. ; MORA, R.
Can we measure hospital quality from physicians? choices? , INDUSTRIAL ORGANIZATION AND
HEALTH WORKSHOP, BARCELONA, ESPANA, 2008.

MACHADO, M.P. ; VERA, A.M.
Does class-size affect the academic performance of college freshers? , SECOND ANNUAL
CONFERENCE OF THE PORTUGUESE ECONOMIC JOURNAL, EVORA, PORTUGAL, 2008.

DE FRUTOS, M. A. ; FABRA, N.
How to Award Pro-Competitive Forward Contracts: the case of electricity markets , Toulouse,
FRANCIA, 2008.

DE FRUTOS, M. A. ; FABRA, N.
How to Award Pro-Competitive Forward Contracts: the case of electricity markets , 10 Workshop,
BARCELONA, ESPANA, 2008.

DE FRUTOS, M. A. ; FABRA, N. 3
Investment Incentives and Auction Design , ESPANA, 2008.

DEL BRIO, J. F.
La tasa interna de retorno del sistema de pensiones de la seguridad social espafiola. Una aplicacion
de la Teoria de Colas, XV Encuentro de Economia Publica, SALAMANCA, ESPANA, 2008.
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DOLADO, J. J. ; GONZALDO, J. ; ALBARRAN, P.
Simple Wald Test of the Frantional Integration Parameter: An Overview of New Results, SIMPOSIO
DE ANALISIS ECONOMICO, ZARAGOZA, ESPANA, 2008.

ENNIS, H.,
Commitment and Equilibrium Bank Runs, Southampton, REINO UNIDO, 2008.

ENNIS, H.,
Commitment and Equilibrium Bank Runs, BARCELONA, ESPANA, 2008.

ENNIS, H.,

Run Equilibria in the Green-Lin Model of Financial Intemeditation , FIFTH VIENNA WORKSHOP
ON CURRENT TOPICS IN MACROECONOMIC THEORY AND POLICY, VIENA, AUSTRIA,
2008.

ESCRIBANO, A.
Assessing the Impact of the Investment Climate on productivity Using Firm-Level Data: Methodology
and the Case of Costa Rica, OVIEDO, ESPANA, 2008.

FABRA, N.
Antitrust remedies in Energy Markets, EUI Competition Day, Florence, ITALIA, 2008.

FABRA, N.
Mesa Redonda sobre colusion tacita y practicas conscientemente paralelas , Encuentro de la
Association of Competition Economics, MADRID, ESPANA, 2008.

FERRARIS, L.; WATANABE, M.
Liquidity constraints in a monetary economy , Search Theory Workshop , JAPON, 2008.

FERRARIS, L.; WATANABE, M.
Liquidity Constraints in a Monetary Economy, Workshop on Money Credit and Banking, Chicago,
ESTADOS UNIDOS DE AMERICA, 2008.

FERRARIS, L.; WATANABE, M.
Liquidity Constraints in a Monetary Economy, Roma, ITALIA, 2008.

GAGNEPAIN, P.

Contract choice, incentives, and political capture in public transport services, FIFTH NORTH
AMERICAN PRODUCTIVITY WORKSHOP, NEW YORK, ESTADOS UNIDOS DE AMERICA,
2008.

GAGNEPAIN, P.
Contract choice, incentives, and political capture in public transport services, NINTH CEPR
CONFERENCE ON APPLIED 10, PARIS, FRANCIA, 2008.

GAGNEPAIN, P.
Contract choice incentives and political capture in public transport services , The European
Association of Research in Industrial Economics (EARIE), TOULOUSE, FRANCIA, 2008.

GAGNEPAIN, P. )
The renegotiation cost of public transport services contracts , JORNADAS DE ECONOMIA
INDUSTRIAL, REUS, ESPANA, 2008.

GAGNEPAIN, P.
Contract choice, incentives, and political capture in public transport services , EUROPEAN
NETWORK FOR TRAINING IN ECONOMIC RESEARCH (ENTER), MADRID, ESPANA, 2008.
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GIOLITO, E.
Desired fertility, population structure and age of marriage, Income Distribution and the Family ,
KIEL, ALEMANIA, 2008.

GIOLITO, E.; CACERES, J. B
Unilateral Divorce and Crime , Internal Seminars, GETAFE, ESPANA, 2008.

GIOLITO, E.; TOLEDO, M.
Assortative Mating over the Life Cycle, 111 REDg-DGEM WORKSHOP on DYNAMIC GENERAL
EQUILIBRIUM MACROECONOMICS, MADRID, ESPANA, 2008.

GREENWOOD, J.; GUNER, N.

Marriage and Divorce since World War I1: Analyzing the Role of Technological Progress on the
Formation of Households, "REDg (Research in Economic Dynamics Group) Dynamic General
Equilibrium Macroeconomics Workshop", MADRID, ESPANA, 2008.

GUNER, N.; VENTURA, G.; KAYGUSUZ, R.
Taxation, Aggregates and the Household , INCOME DISTRIBUTION AND THE FAMILY
CONFERENCE, KIEL, ALEMANIA, 2008.

MOON, S.; VELASCO, C.
Revisiting the Tests of the Unbiased Hypothesis of Forward Exchange Rates, NBER-NSF Time Series
Conference 2008 , DINAMARCA, 2008.

NANNICINI, T.
Electoral Rules and Politicians' Behavior , Public Choice Annual Meeting, San Antonio, 2008.

NANNICINI, T.
Electoral Rules and Politicians' Behavior, RES Seminar, 2008.

NANNICINI, T.
Electoral Rules and Politicians' Behavior, IMT Seminar, Lucca, ITALIA, 2008.

NANNICINI, T.
Electoral Rules and Politicians' Behavior, EEA Annual Congress, Milan, ITALIA, 2008.

NANNICINI, T.
Simulation-Based Sensitivity Analysis for Matching Estimators, Italian Stata Users Group Meeting,
Milan, ITALIA, 2008.

NANNICINI, T.
Do Better Paid Politicians Perform Better?, CEPR-1ZA Essle Conference, 2008.

RIVAS, M.F.
Managerial compensation in a two-level gift-exchange experiment, Innsbruck, AUSTRIA, 2008.

RIVAS, M.F.
Managerial compensation in a two-level gift-exchange experiment, Reunidon Anual de la Asociacion
Austriaca de Economia, Viena, Austria, VIENA, AUSTRIA, 2008.

SAN JUAN, C.

Socio-economics aspects of disertification. Hearing of the Working Group C. Desertification: Socio-
economic, agricultural and forestry impacts and their political consequences, Bruselas, BELGICA,
2008.

SAN JUAN, C. 3
Politicas de Igualdad de Genero y desempleo femenino en la Unién Europea, ESPANA, 2008.
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SAN JUAN, C.; BALL, V.E.; BUTAULT, J.P.
Capital Input in OECD Agriculture, World Congress on National Accounts , Paris, FRANCIA, 2008.

SAN JUAN, C. ; BALL, V.E.; NEHARING, R.

Capital Input in OECD Agriculture: A Multilateral Comparison, 2008 World Congress on National
Accounts and Economic Performance Measures for Nations, Washington D.C, ESTADOS UNIDOS
DE AMERICA, 2008.

SANTAMARIA, L. ; BARGE, A. ; MODREGO, A. M.
Complementarities between external sources od knowledge: The case of universities and technology
institutes in Spain, Druid, CONPENHAGUE, DINAMARCA, 2008.

SANTAMARIA, L. ; BARGE, A. ; MODREGO, A. M.
Complementarities between external sources od knowledge: The case of universities and technology
institutes in Spain., Zvi Griliches Innovation School, BARCELONA, ESPANA, 2008.

STUCCHI, R.; ESCRIBANO, A.
Catch up in firms? total factor productivity through the business cycle: Evidence form Spanish
manufacturing surveys, ENTER JAMBOREE, MADRID, ESPANA, 2008.

STUCCHI, R.; ESCRIBANO, A.
Catch up in firms total factor productivity through the business cycle: Evidence form Spanish
manufacturing surveys, Organization and Performance: Understanding the Diversity of Firms, 2008.

TOLEDO, M.; SILVA, J.1.
Flexibility at the margin and labor market volatility in OECD countries, Labor Market Outcomes: A
Transatlantic Perspective , PARIS, FRANCIA, 2008.

WATANABE, M.
A model of merchants/ Middlemen: the bid-ask spread, Helsinki Center of Economic Research, 2008.

WATANABE, M.
A model of merchants/ Middlemen: the bid-ask spread , European Economic Association meeting,
Milan, 2008.

WATANABE, M.; FERRARIS, L.
Collateral fluctuations in amonetary economy , Royal Economic Society Conference, Warwick,
2008.

WATANABE, M.; FERRARIS, L.
Liquidity constraints in a monetary economy , Macroeconomics Conference, Tokyo, JAPON, 2008.

Propiedad Industrial/intelectual

Inventores: DE FRUTOS, M. A. ; FABRA, N. ; TORO, J.

ENERGEIA: Simulador del comportamiento Estratégico de las Empresas elécticas en los Mercados
Eléctricos

Titular: UNIVERSIDAD CARLOS Il DE MADRID

Numero Solicitud: M-003600/2008

Fecha Solicitud: 09/05/2008
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Actividades de formacion y movilidad de personal investigador

Estancias en otros centros

JESUS MARIA CARRO PRIETO

Titulo: Visiting Scholar en Massachusetts Institute of Technology (MIT) en Cambridge
Centro Externo: INSTITUTE OF TECHNOLOGY MIT

Pais: ESTADOS UNIDOS DE AMERICA

Duracién: 08/2008 a 08/2009.

PEDRO ALBARRAN PEREZ

Titulo: Postdoc (experienced researcher), RTN Microdata Network
Centro Externo: CAM, University of Copenhagen

Pais: DINAMARCA

Duracion: 14/01/2008 a 30/09/2008.

11
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Actividades de investigacion

Tesis Doctorales

e Competencia de plataformas y mercados bilaterales
Autores: VIECENS TROCELLO, M.F.
Director: DE FRUTQOS, M. A.
Afio: 2008

e Economics of Organizations and Development
Director: CABRALES, A.; CUSOLITO, A.
Afo: 2008

e [Essays on auction theory
Autores: LOYOLA FUENTES, G.G.
Director: DE FRUTQOS, M. A.
Afio: 2008

e Essays on the formation of social networks from a game theoretical approach
Autores: RUBI, A.
Director: CABRALES, A.
Afio: 2008

e Network Externalities in Developing Economies.
Autores: COMOLA, M.
Director: CABRALES, A.
Afio: 2008

Publicaciones v actividades de difusion de resultados

Articulos en revistas nacionales

e COLLADO, M.D.; ORTUNO, I. I.; ROMEU, A.
Surnames and social status in Spain , Investigaciones Economicas, Vol. 32, Num. 3, 2008, pp. 259-
287, ESPANA.

e RUIZ-CASTILLO, J.

Economics research in Spain during the 1990s: a literature review , Spanish Economic Review, Vol.
10, Nam. 3, 2008, pp. 221-249, ESPANA.

12
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SAN JUAN, C. ; DECIMAVILLA, E.; SPERLICH, S.
Precios de la tierra con presion urbana: Un modelo para Espafia , Economia Agraria y Recursos
Naturales, Vol. 8, Nim. 1, 2008, pp. 3-20, ESPANA.

Articulos en revistas extranjeras

ASPACHS, O.; CLOTS-FIGUERAS, I.; COSTA FONT, J.; MASELLA, P.
Compulsory Language Educational Policies and Identity Formation , Journal of the european
economic association, Vol. 2-3, Nim. 6, 2008, ESTADOS UNIDOS DE AMERICA.

CABRALES, A.; CALVO-ARMENGOL, A.
Interdependent preferences and segregating equilibria , Journal of Economic Theory, Vol. 139, Nam.
1, 2008, pp. 99-113, ESTADOS UNIDOS DE AMERICA.

CABRALES, A.; CALVO ARMENGOL, A.; PAVONI, N.
Social preferences, skill segregation, and wage dynamics , Review of economic studies, Vol. 75,
Ndm. 1, 2008, pp. 65-98, REINO UNIDO.

CHEN, J.; ESTEBAN, S.; MATTHEW, S.
Demand and supply estimation biases due to omission of durability, Journal of Econometrics, Vol.
147, Nam. 2, 2008, pp. 247-257, ESTADOS UNIDOS DE AMERICA.

CORCHON, L. C.
Forms of governance and the size of rent-seeking , Social choice and welfare, Vol. 30, Nim. 2, 2008,
pp. 197-210, ALEMANIA.

CORCHON, L. C.
The Theory of Contests: A Survey, Review of Economic Design, Vol. 2, Nim. 11, 2008, pp. 69-100,
ESTADOS UNIDOS DE AMERICA.

CORCHON, L. C.
Welfare losses under Cournot competition, International Journal of Industrial Organization, Vol. 26,
NGm. 5, 2008, pp. 1120-1131, HOLANDA.

CORCHON, L. C. ; RUEDA, J.

Differentiable Strategy-Proof Mechanisms for Private and Public Goods in Domains that are not
Necessarily Large or Quasi-Linear, Review of Economic Design, Vol. 4, Num. 12, 2008, pp. 279-291,
ESTADOS UNIDOS DE AMERICA.

CRESPO, J.; CASTELLANA, N.; SCHERER, J.
Cohomological  finiteness  Conditions:  Spaces  Versus H-spaces, L'ENSEIGNEMENT
MATHEMATIQUE, Vol. 54, Num. 2, 2008, pp. 64-66.

CUESTA, J. A.; JIMENEZ, R.J.; LUGO, H.C.; SANCHEZ, A.
The shared reward dilemma, Journal of Theoretical Biology, Vol. 251, Nim. 2, 2008, pp. 253-263,
HOLANDA.

DE FRUTOS, M. A, ; KITTSTEINER, T.
Efficient partnership dissolution under buy-sell clauses , RAND Journal of Economics, Vol. 39, Num.
1, 2008, pp. 184-198, ESTADOS UNIDOS DE AMERICA.

DE LARICA, S.; DOLADO, J.J.; LLORENS, V.

Ceilings or floors? Gender wage gaps by education in Spain , Journal of population economics, Vol.
21, Ndm. 3, 2008, pp. 751-776, COLOMBIA.

13
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DELGADO, M. A.
Specification testing , Journal of Econometrics, Vol. 143, Nim. 1, 2008, pp. 1-4, ESTADOS
UNIDOS DE AMERICA.

DIAZ, A. ; LUENGO, M. J.
On the user cost and homeownership , Review of Economic Dynamics, Vol. 11, Nim. 3, 2008, pp.
584-613, ESTADOS UNIDOS DE AMERICA.

DIAZ, J. ; GIOVANNETTI, G.; MARIMON, R.; TELES, P.
Nominal debt as a burden on monetary policy , Review of Economic Dynamics, Vol. 11, Ndm. 3,
2008, pp. 493-514, ESTADOS UNIDOS DE AMERICA.

DOLADQO, J.J.; BENTOLILA, S.; JIMENO, J.F.
Does Immigration Affect the Phillips Curve?: Some Evidence from Spain, European economic
review, Nim. 52, 2008, pp. 1398-1423, HOLANDA.

DOLADO, J. J. ; BENTOLILA, S.; JIMENO, J.F.
Two-tier Employment Protection Reforms: The Spanish Experience, CES-ifo DICE REPORT, Vol. 4,
Nam. 6, 2008, pp. 49-59, ALEMANIA.

EINY, E.; HAIMANKO, O.; MORENO, D. ; SHITOVITZ, B.
Uniform continuity of the value of zero-sum games with differential information, Mathematics of
Operations Research, Vol. 33, Num. 3, 2008, pp. 552-560, HOLANDA.

FERRARIS, L.; WATANABE, M.
Collateral secured loans in a monetary economy, Journal of Economic Theory, Vol. 143, Nim. 1,
2008, pp. 405-424, ESTADOS UNIDOS DE AMERICA.

GONZALDO, J. ; DOLADO, J. J.; MAYORAL, L.

Wald Tests of I(1) against 1(d) Alternatives: Some New Properties and Extension to Processes with
Trending Components , Studies in nonlinear dynamics and econometrics, Vol. 12 , Nim. 4 , 2008, pp.
1-32, ESTADOS UNIDOS DE AMERICA.

GONZALOQ, J.; LEE, T.H.; YANG, W.
Permanent and Transitory Components of GDP and Stock Prices: Further Analysis, Macroeconomics
and Finance in Emerging MArket Economies, Vol. 1, 2008, pp. 105-120, INDIA.

GUNER, N.; VENTURA, G.; XU, Y.
Macroeconomic implications of size-dependent policies, Review of economic dynamics, Vol. 11,
Nam. 4, 2008, pp. 721-744, REINO UNIDO.

JARQUE, A.
CEO compensation: trends, market changes, and regulation, Economic quarterly - Federal Reserve
Bank of Richmond, Vol. 3, Nim. 94, 2008, pp. 265-300, ESTADOS UNIDOS DE AMERICA.

JIMENEZ, R.J.; LUGO, H.C.; CUESTA, J. A.; SANCHEZ, A.
Emergence and resilience of cooperation in the spatial prisoner's dilemma via a reward mechanism,
Journal of Theoretical Biology, VVol. 250, Nim. 3, 2008, pp. 475-483, HOLANDA.

JIMENO, J.F.; ROJAS, J.; PUENTE, S.
A comparison of the determinants of survival of Spanish firms across economic sectors, Economic
modelling, Vol. 2, Num. 25, 2008, pp. 201-224, REINO UNIDO.

JOSA FONBELLIDA, R.; RINCON, J.P

Mean-variance portfolio and contribution selection in stochastic pension funding , European Journal
of Operational Research, Vol. 187, Nim. 1, 2008, pp. 120-137, HOLANDA.

14



Universidad Carlos 111 - Memoria 2008
DEPARTAMENTO DE ECONOMIA
AREA DE CONOCIMIENTO: FUNDAMENTOS DEL ANALISIS ECONOMICO

JOSA FOMBELLIDA, R.; RINCON, J.P

Funding and investment decisions in a stochastic defined benefit pension plan with several levels of
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