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Implied Equity Duration: Lessons from
the Japanese Financial Crises
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Generalized Disappointment Aversion
Preferences, Rare Disasters and Real
Bond Term Structures
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Analysis of the Effect of Index Futures
on the Stock Market with the Futures
Contract Life Cycle in Japan
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‘ Risk Management
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A Term Structure Model of Default—
free and Defaultable Interest Rates
with Regime—Switching Properties:
Useful Tool for Risk Evaluation
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A Forward-Looking Measure of Credit
Risk
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£ 5 QPFEHAFEARKETA4S 5L  NFA 5th Fall Conference Program

Chair:Kazuo Yamadal[LIFH FrgER]
(Kyoto University)

The Impact of Digitalization on Firm
Innovation: Evidence from China

Speaker: Zhiwei Jin(Ritsumeikan University)
Co-author: Jie Qin(Ritsumeikan University)
Discussant: Yue Cai[%% ]

(Gakushuin University)

Bankruptcy Experiences and Cash
Holdings: Case of Japan

Speaker: Po—Lin Chen(Waseda University)
Discussant: Kazuo Yamadal [l FHE[]
(Kyoto University)

Behavioral Finance
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‘ Market Microstructure
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Coarse Pricing in QE Auctions
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Quantitative Analysis of Haircuts:
Evidence from the Japanese Repo and
Securities Lending Markets
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11 Saturday

Chair: Kazuhiko Ohashil X FrEz]
(Hitotsubashi University/
Tokyo Institute of Technology)

Junior Session 1

The Heterogenous Causality of
Repurchases: Analysis from the
Aspect of Share Collateralization

Speaker: Dachen Sheng
(International Christian University/
Yamanashi Gakuin University)

Transportation Convenience and
Acquisitions in China: Evidence from
Network Analysis

Speaker: Qingyu Qi(Kyushu University)
Co-author: Konari Uchida[ N FH 28]
(Kyushu University)

- Mentor's Comment

Mentor: Hideaki Sakawa [¥F1 75 %]
(Nagoya City University)

10:70~1075 azA

The Bank of Japan'’s Interventions
Effectiveness: Effects on the Yen/U.S.
Dollar Exchange Rate and the Yen/Euro
Exchange Rate Volatilities

Speaker: Opale Guyot

(International Christian University)

Financial Systemic Risk behind Artificial
Intelligence: Evidence from China

Speaker: Jingyi Tian(Tohoku University)
Co-author: Jun Nagayasu[7K 5 V%]
(Tohoku University)

- Mentor's Comment

Mentor: Sanae Ohno[ K¥f 5]
(Musashi University)

1056=11:00 QA

Exploring the Impact of CSR Committee
on CSR Performance

Speaker: Ryo Sasaki[f£ 4 K it
(Waseda University)

- Mentor's Comment

Mentor: Kotaro Inoue[J: I+ Y AHR]
(Tokyo Institute of Technology)
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Chair: Kotaro Miwa[ =8 72 KER]
(Kyushu University)
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: Portfolio Choice
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Individual Investors
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Financial Intermediaries
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Junior Session 2
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