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Session I (09:30~11:30)

M 122 3871 ALE|2E P M (FeUchste) M 3E0 SARRH I ALE|2E MEE(RCHER)
W 2t =2A s EEZ 8 2t =2A S EE2Z
SHAR(E I« CEO Overconfidence, or Private Information: O /gt Fintech Nudges: Overspending Messages and

) ) L N _ _ ) .y ) zlsH(M2thst)
Gene C. Lai(Univ. of North Carolina)  Evidence from U.S. Property-Liability Insurance SQ1Y (g=el=0{C)stw) (Chinese University of Hong Kong Shenzhen)  Personal Finance Management
Chia-Ling Ho(Tamkang University)"  Companies

dELMSTst) Insurance and Risk Selection when Insurable S p——
StorCHal D
e =T L1 Am] i ility: MAS (MSCHa D eSS
25 c;:):llg f&tut) Cgmmon Ownership and Ba.nk Stability: HAZ (FFRICHED) MAS (MECEh) Asset and Income are Separable
QRHZI(KAIST) Evidence from the U.S. Banking Industry TS (BAE D) * TNOHEA HZ0| HA|ZA 201S0] 0]2|= _ _
: o : ) : : - _ _ O|RH (=& S AT Ew)
ZR17](Xiamen University) Dynamic Adverse Selection and Belief Update in £ a0 (ZoICED) ZHALE (BAKCHERD) o5re B
STolsoHSa
LIl (AMCHSt ) * Credit Markets sumi
umit Agarwal
zlSY(M2tetn)« (National University of Singapore) _ _ )
- The Value of FinTech for Retail Consumers JABH(=ACstm)
Joa~0 A. C. Santos . - ZHE(KAIST)*
A Theory of Collateral for the Lender of Last Resort Yot (H=tsti) —C
(Federal Reserve Bank of New York) 2|34=(KAIST)
Tanju Yorulmazer(Univ. of Amsterdam)
A 223 DPMAAZ U g3iEa) ALE12E: ZEA(KAIST) A 43 7| YR ] ALE12E: QHAB (M ZTHEL )
o E 2t =2Hd = EEX EE: R =2H= EEA
2 (310 20{CHBtm) Portfolio of Volatility Smiles vs. Volatility Surface: 2471 (s AlCHBHD) Sadok El Ghoul(University of Alberta)
[l =, O O = =
Implications for Pricing and Hedging Options Omrane Guedhami(University of South Carolina) The Persistence of Share Repurchase, Financing and
4217 (S2CH3t
PSS Skl
NEPOTE—— 2aiM (R ICHsm) Growth st (S
7'EH°(74ID4EH;FI‘L) Bayesian Approach for Identifying Contagion O| A 2H(7dCHetm) p—
(=hmlian o =
~ ~ : N HRRI (MR R D)
O| Al (MZATHE M) * Asymmetric Volatility Connectedness Among G7 sr2 2 (312ichatm) H_;H Oi;gﬂmH;L_)l) Z|E0HQ) Ol47{2o| Za|0|n}p ZIHLS b4 s (OFZCy3tn)
0| (MZTHE W) Stock Markets SENSTEHRAL
LZS (KAIST)* dE& (Rt w) . o
7;";(@“'[}'&3) Corporate Social Responsibility and Credit Risk UZAN(QlMChSt ) ojzIS (@AY D) Are Foreign Institutional Investors Long-Term Investors?: AAFS (UNIST)
S e _ Korean Evidence
HiHR(SYTisty)
=EA(EEE) 320l 2342 F0f5t= detifafel Al Ho| get o7t FEA(IFeCiEw)
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Session I (13:10 ~ 15:10)

A 5Ent £2p2 MEI2L: HES(MBAYCHstR) A 722 SARRFE T MEIZE: A& (EHRel20itiEa)
a2} s EEZ a2} o EEZ
DS (sACstn) Ana Belen Tulcanaza(@2&2CH&t W)« Leverage, Corporate Governance, and Real Earnings Sy
A (et tletw
BRI S (mAITHEt D) O|YsHZ a0t 5t) Management: Evidence from the Korean Market agT (et
SIHH(AAICHS = =% = = =
M &*“—.(SEEH_—.*I‘L) ADLEH||E}ETF AHAHEHE 0| S3t(et=EAESH) ZAE(RYC|EHD)« o0 O = o AA it = ot o
AU OHAAICHEHD) « A2 EYcketD) IUHZE7IY 7Y eE 22a4Md 24 Mg (H=THE )
2HEA (sACHEt L)
Q2|2 (MELStm)* Does the Supply Chain Matter in the Ownership Structure? Lisia (Daichstm
- & (nqcyst
Hoang Van HAI(The University of Danang) ] o ] ] Z1221(Mecystm) Evidence from Korean Business Groups s )
BHE QI (MSA|RICHEH) Lottery Mindset, Mispricing and Idiosyncratic
! ) . Volatility Puzzle: Evidence from the Chinese HE7|(SYhetn)
Ping-Chen TSAI (National Sun Yat-sen University)
Stock Market
M2 DAL (HA|EHD) «
U2 (BT «
N - N _ Down and Out? Baseball Sentiments and _ _ _
22| E(stACstm) ) 0| (st=2l=roichst)
_ _ _ Investor Behavior
SHISA (GHChSt )
A 620 71U T AKE|RE: NS SHAMICHEER) A 8=t SALZFH I AE|2L: DA (M2 BONER)
o 7 2t =2AH = EE2Z g 2} e EEZ
_ _ The CAPM and Capital Budgeting as a Mismatched HURRI(M2SChstm Does Analyst Coverage Encourage Firm Innovation?
Q7(stocHEH) . geing ZAHR(KAIST) ST TR ey ¢ ¢ 2SS (HZED)
Couple 2@ Mecst)« Evidence from Korea
2O (202 AHLY)* Skewness Preference and IPO Underpricing: s LEE (st L) Corporate Environmental Responsibility, Media
_ . . 22| H (STt ) HEN (SYTHSt )
2UL2I(M20stw) International Evidence SHE2(KAIST) Coverage, and Ownership Structure
B (BB« LA SH(eUT et )« S| 2P et AR el Ao 2ot
25 (BHkC St 2& 7 (SHLCS ) ] fmke; = HET (Yo AT
JH(2 El 5 71(5] I o
e STAS SR ESG and the Credit Market 552 (UNIST) ceTiEeTm -
Ol (Srtatu)
BB (BCHEm)
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Session Il (15:30 ~ 17:30)

S s ] = ALBIZE: 24 (3H29|20|cy3tm) Round Table Session ALS|2}: OF3| 2 (M ARy St m)
u & 2t =24e EE£37 & 2t EE ] E237
Y. Peter Chung(UC Riverside) The Variation in Variance Risk Premium and Its Predictive SRS LA (SHACHSE )
SMZ(ERO|sD)* Power: Evidence from Option Market Sentiments s ) 0|24 (Deep Search VP) ASAIS & HIOIE AT A7 £O0F =8 A 21 G5HAZ RS D)
b -B0| AlcH, HE7te| 82t S ——
ZAEZ(MAC S« Spatial Dependence in the Hedge Fund Returns O 2H{Chinese Universtyof Hong Kong Shenzren) B17|H (R CHEkw)
O| R (St &S oSt w)« SOE HEEZS A FA = dad &4 zloRI(=2IHZFATRH)
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23| (Bloomsburg University) 5|2l (R Lttiet) A 02.755.8897
o Caveat Emptor ;
SFSIZ(UNIST) * s 2osiE .
e
Tian Chen( Peking Universi ) : L
( ° ) Trade Credit and Shadow Banking Activities: e
HEF (o HChEtu)« . . HES (sHUE) nEH4 SR o 2t B
Evidence from China @ vz @O B
2/g81(Peking University) 2|5t oA el
_ _ A (12 /25 4)01A B3¢,
2132 (5 CHE _
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o & 2 =24S EE7 S04 2l 4
Vi i i i (o] .T'_%I-% 71 J%F%
2|20|(2 20hsrm) - Dividend Reputation, Dividend Yield and Stock 2154 (MR EICHEH D) o] 21 22| 23! 21 223
Returns in Korea KAL 2|F21(6701%H) 22 16,000 (HE) S5t 2|221(6021H) 22 7,000 (HE)
. AQAIZET1 9100 - 1108 /T2 2 80 -902 222k o602 Y 0[H|A S 0l|A 52}
. _ Local Dependence, Exogenous Shock, and Firm Value: _ .
HE (R w) . , : . F(MATHstw) 2|5H4 25K
Evidence from Korea's 2020 Coronavirus Crisis =M BT G@E - M3 13 8E - AI-Y B3t S SYHE ©S - MEH 12H &S - AI-YY St
Bl (o 2T )+ 22412k T1 2 705 / T2 % 80 AQA|2F o 355
- - . . . . _ HA| @=L oF 2| (e 3 =i} HA| @ 2: oF 2| (el k 9| =3}
Sie Ting Lau(Nanyang Technological University)  Learning about Uncertainty from Options Trading 0|2 (MSCstw) SHAl 231 ©F 75,0008 (&) / °F 95,0008 (2) E4Al 235 ©F 35,000 (2 / °F 45,000 (2H)
AQAIZE 260 - 802 AQA|2F 230 - 408

Bohui Zhang(Chinese University of Hong Kong)
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