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Day 1 Program

9:00 to 10:00

Equilibrium Capital Investment and Asset Returns
with Product Market Power

Speaker: Praveen Kumar (University of Houston)

Discussant: Elisa Pazaj (Cass Business School)

10:00 to 11:00

Financing Experimentation
Speaker: Tong Liu (University of Pennsylvania)
Discussant: 1i He (Rotterdam School of Management, Erasmus University Rotterdam)

11:00 to 11:15

Coflee break

11:15 to 12:15

Extrapolation Bias and Dynamic Liquidity Management
Speaker: Alejandro Rivera (UT Dallas at Texas)
Discussant: Thomas Geelen (Copenhagen Business School)

12:15 to 13:30

Lunch

13:30 to 14:30

Credit Market Frictions and the Linkage
Between Micro and Macro Uncertainty

Speaker: Jun Li (Shanghai Advanced Institute of Finance)
Discussant: Wei Cui (University College London)

14:30 to 15:30

A Dynamic Agency Based Asset Pricing Model with Production
Speaker: Jincheng Tong (University of Minnesota)
Discussant: Georgy Chabakauri (London School of Economics)

15:30 to 15:45

Coflee break

15:45 to 16:45

Correcting Misspecified Stochastic Discount Factors
Speaker: Paolo Zaffaroni (Imperial College London)
Discussant: Philippe Mueller (Warwick Business School)

18:00

Conference dinner
Red Rooster Shoreditch
45 Curtain Road, London EC2A 3PT

Format: 30 minute for presentation, 20 minutes for discussion, 5-10 minutes for audience Q&A.




Inquire Day Program

9:00 to 10:00 A Supply and Demand Approach to Equity Pricing
Speaker: Laurent Calvet (EDHEC Business School)
Discussant: Harjoat Bhamra (Imperial College)

10:00 to 11:00 Counterparty Risk: Implications for Network Linkages and Asset Prices
Speaker: Gill Segal (UNC Chapell Hill)
Discussant: Roberto Steri (Luxembourg School of Finance)

11:00 to 11:15 Coflee break

11:15 to 12:30 Accounting and Asset Pricing
Keynote Speech
Ray Ball (University of Chicago)

12:30 to 13:30 Lunch

13:30 to 14:30 A Unified Model of Distress Risk Puzzles
Speaker: Zhiyao Chen (Chinese University of Hong Kong)
Discussant: Andrea Gamba (Warwick Business School)

14:30 to 15:30 Estimating the Anomaly Baserate
Speaker: Alex Chinco (University of Illinois)
Discussant: Mamdouh Medhat (Cass Business School)

15:30 to 15:45 Coflee break

15:45 to 16:45 Investor expectations, asset prices, and corporate policies
Keynote Speech
Stefan Nagel (University of Chicago)

17:00 Drinks and Networking

Format: 30 minute for presentation, 20 minutes for discussion, 5-10 minutes for audience Q&A.
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