2020 £ BERI7AFTURER F2EAMFERREKRETOS 5L NFA 2nd Fall Conference Program

2020. 12. 5 Saturday

=I5G

9:15~12:10

<PazZ7tyiar>
JER : KAE FIZ (B KR

9:15~9:35

NIRRTV EZERWN=EER—N 741
Z DOEXHEEELRE ~Dynamic Nelson—
Siegel ET /L - Affine BIHEEETILIZLD
Fir~

W ) BEHT By bR AR
One/— & K5)

9:35~9:55

TINATRAYFUT B AF295 - IER TR
taE15% AL =A% TIS O KEFES
IZE89 5%

WEE HE A=A T Byh R IR
NAVE: RPN

9:55~10:05

AVR—aAk
AA— P IR RER)

10:05~10:10

Q&A

KR

10:15~10:35

Time—Varying Risk Attitude and Behavioral
Asset Pricing

W AR ARG RY)

10:35~10:55

ETF Ownership and Underlying Volatility:
Public vs Private (Presentation in English)

Speaker : Cadamuro Leonardo
(Hitotsubashi University)

10:55~11:05

AA—AV
A — KKE FZ(—HERT)

11:05~11:10

Q&A

SI2A =128 =15C =15D SIGE SISF <<English session>>
9:15~12:10  |<Covid-19> <T7URIRIDAUR> <TEINTZALUT> <A—RL—bIT7AFVRETKI— v 4B X5 F |<Financial Markets >
(S = I] a FrRE R PNES) PER: FZE PEF(EIFRE T  EE N HREGRESL R UNT4T > r—> (Chair: Yoshiaki Ogura[ /& #£87](Waseda
VLR Vel thC(BEEREAR ) 2R KH BECRIRK) University)
9:15~9:55 Can Cash Be a Ventilator for Firms [How the BOJ Has Affected Household Risk and UK Financial  p&#RERIET JLIZE D<CEHE S Optimal Execution of Pair Trading |A New Approach to Estimating Loss—Given—
Suffering from COVID-19? Domestic Equity Markets by its Markets (FTERAMYT A T3> DM{EEE  |with Generalized Price Impacts Default Distribution
Evidence from Stock Market in ETF Purchasing Program i
Japan R BR(BEEREEAKR R T IEAK BEORBROKE) Speaker: Rusudan Kevkhishvili (Kyoto
R R HEE] (BRI ) e BNITNES KON FNED) Bl BN TNES OGN NES) University)
WEF Y 2 POImiERT) e R BEREE KT L35  Parantap Basu(Durham  PEEE AR ftm2(CRIRKRS). H R IUAR FR(BEXKZART)  (Co—author:Masahiko Egami[ VL F £ ]
L - (BVE PR University) Bk (BY B AFIRE(TEA (Kyoto University)
FlEmE BN KA (RS FlEmE O SRR BN Discussant : Hidetoshi Nakagawa [ H')1] F5 (]
BEmE =R EECGERENL R (Hitotsubashi University)
)
9:55~10:35 BAFEZEEDME —a30F 3T [Impact of New Regulatory Policy in [Variance Premium and Smooth Time—to—Build and Capacity Systemic Risk Indicators and High— |Product Market Competition, Venture Capital
D Bk A S hi— Japanese Mutual Fund Markets IAmbiguity Preferences with Jump— [Expansion Frequency Technical Analysis and the Success of Entrepreneurial Firms
Diffusion Process
RS xR FFRLREERT) [ AukT B CRAE LR R Jeon Haejun(RATERRL K RS ILAR EiT(RAGHKS)  [Speaker:My Nguyen (RMIT University)
S ENR i - fEA SERH(— [ S R HEE(ERT) ) atam I EaLCOBRKS:)  [Co—author: Douglas Cumming (Florida Atlantic
lEEpNE) LA R FECRIRRE R [ifma: Il IRGR AR R  [flEms %k ks K5 University), Giang Nguyen (Waseda University)
el Pk ZERIGE SR ) ) Discussant : Cheung Ming Yan William (Waseda
ShEnE % & (University of University)
Rhode Island)
{RKEE Break
10:50~11:30 [Risk Contagion of COVID-19 on |ABIEER—rIA41F E#K4FT DR Does Firm—Level Productivity Determinants of US Dollar Bond MHMEZE . hiZREERBEM# [Detached Attachment between ETFs and
Japanese Stock Market: A (ZIZDLNTH—EE —GPIF &7 |Predict Stock Returns? Issuances by Non-US Banks fREBADA I\ Their Underlying Indices: A Long Memory
Network Approach R—h I+ DEEFMELHI5 Perspective
LD, WEE AR PRy VAGESR/ RS R (R EE T EERRE KT
RS E T ER(HAKS) EEPNE) L R fil (— K7 L2 sE ) BR(E T-RUKS2). P [Speaker: Kunal Saha (IFMR/University of
REEER L GG R NE) RS EEAE BUR(G TR SR JEEE AR RO KT, B BH R ERT) 0 B (A K ) Madras)
) Clinton Watkins([E [ Z# K57) HETE RPN IEAON PN Co—author: Vinodh Madhavan (Ahmedabad
FlEaE A BECERT)  |[FhEad R SRR University), G. R. Chandrashekhar (Krea
University)
Discussant : Hirokuni liboshi[fi{2 1#F5](Tokyo
Metropolitan University)
11:30~12:10 [wYOIRELEEEHEI) XS —a0 Financial Literacy and Mutual On the Economic Benefit of the RERZED IS FEES  BEIEFE HRMIESEENE! ETF B REEHR D [ESG/Green Investment and Allocation of

Fiavibl) =i avIBD T

e —

s M E (T R
& BRI ZERT)
P e LR T (R

Funds in Japan

AT SAT (R 2R R
)

B BPN I S EONIT IS PN
) NI AP ‘=B
)

FEm A BT ARSI

Small-return Predictability in Asset
Pricing Models

W xR HE(BTIEE 7
FrvR T I Im—)
RETEARE L R MG NE )

R—bT+ AT 8% R =KEL
AT

R PTIR P(CRAG R
LB I SREURKT)
BREE R T2 C AU IVN

)

RENTE

s R OB
i PRI ORI B
)

Portfolio Assets
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