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Createspace, United States, 2014. Paperback. Book Condition: New. 279 x 216 mm. Language:
English . Brand New Book ***** Print on Demand *****.This paper argues that the decline in U.S.
real GDP growth volatility after the mid 1980s was an outcome of more risk ef9cient and more
diversi9ed sectoral allocations. Using a portfolio approach, I distinguish between the two
determinants of GDP growth volatility: sectoral covariances and sectoral allocations. I use the
sectoral growth and covariances to com- pute the...

Read PDF Sectoral Allocation, Risk Efficiency and the Great Moderation

Authored by Federal Reserve Board
Released at 2014

Filesize: 5.2 MB

 
Reviews
 

It is really an remarkable book i have possibly study. I could comprehended everything out of this created e publication. You are going to like the
way the article writer compose this publication.
-- Anabelle Kuphal DDS

Excellent electronic book and valuable one. Better then never, though i am quite late in start reading this one. I am very easily can get a delight
of studying a written book.
-- Anastacio Kreiger DDS
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