
1st annual conference on Corporate Policies and Asset Prices (COAP) 
 

7-8 December 2017, Cass Business School, London 
 

Program 
 

Thursday 7 December Friday 8 December 

Breakfast: 8:30-9:00 Breakfast: 8:30-9:00 

 
Session 1: 9:00-12:00 

 
Harjoat Bhamra (Imperial College London), “Low inflation: 
High Default Risk AND High Equity Valuations” (with Christian 
Dorion, Alexandre Jeanneret, and Michael Weber) 
Discussant: Andrea Tamoni (London School of Economics) 
 
Filippo Ippolito (Universitat Pompeu Fabra), “Levered Returns 
and Capital Structure Imbalances” (with Roberto Steri and Claudio 
Tebaldi) 
Discussant: Mamdouh Medhat (Cass Business School) 
 
Alexandre Jeanneret (HEC Montreal), “Corporate Governance, 
Capital Structure, and Stock Return Volatility” 
(with Louis Gagnon) 
Discussant: Enrique Schroth (Cass Business School) 
 

 
Session 3: 9:00-11:00 

 
Andrea Gamba (Warwick University), “The Agency Credit Spread” 
(with Carmen Aranda León and Alessio Saretto) 
Discussant: Peter Feldhütter (London Business School) 
 
 
Thomas Geelen (EPFL and Swiss Finance Institute), 
“Information Dynamics and Debt Maturity” 
Discussant: Max Bruche (Cass Business School) 
 

 
Keynote Speech: 11:00-12:00 

 
Hui Chen (MIT), “Dissecting the Predictive Content of Credit Markets” 
(with Jun Yang) 
 

Lunch: 12:00-13:00 Lunch: 12:00-13:00 
 

Keynote Speech: 13:00-14:00 
 
Neng Wang (Columbia University), 
“Financial Contracting Under Model Uncertainty” 

 

 

Coffee: 14:00-14:30 

 
Session 2: 14:30-17:30 

 
Lukas Schmid (Duke University), “Misallocation or Risk-Adjusted 
Capital Allocation?” (with Joel M. David and David Zeke) 
Discussant: Wei Cui (University College London) 
 
Brent Glover (Carnegie Mellon University), “Worldwide taxes, 
Agency Conflicts, and Investment” (with James F. Albertus and Oliver 
Levine) 
Discussant: Roberto Steri (University of Lausanne) 
 
Berardino Palazzo (Boston University), “Equity Financing Risk” 
(with Mamdouh Medhat) 
Discussant: Lukas Schmid (Duke University) 
 

Dinner: 18:30 

 


