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pp. 102162.
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with multifrequency latent states. Journal of Econometrics, 187(2), pp. 498-511.

CALVET, LE. and SODINI, P. (2014). Twin Picks: Disentangling the Determinants of Risk-Taking in Household
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Book chapters

CALVET, L.E, GRANDMONT, J.M. and LEMAIRE, I. (1999). Heterogenous probabilities in complete asset markets.
In: Shigeo Kusuoka, Toru Maruyama eds. Advances in Mathematical Economics. 1 ed. Tokyo: Springer, pp. 3-15.
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Working papers
CALVET, L.E,, BETERMIER, S., KNUPFER, S. and KVAERNER, J. (2023). Investor Factors. SSRN.

Conference presentations

CALVET, LE. (2023). Investor factors. In: Bank of England and Imperial College Business School Workshop on
Household Finance and Housing. London.
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CALVET, L.E. (2023). Investor factors. In: NEOMA. Paris.
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