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Session 1 (09:30 ~11:30)

=] =
H3E0 ISR | (MAPLE HALL) AEIR} LFs (medchstm)
5w
H1ED 22 4EXY (RUBY HALL) NEIX} L5 EatEkm T4 gzt
{42 (University at Buffalo)* i
=5
Al 2 L 8 20 (University at Buffalo) ESG-Related Risk and Costs of Debt Capital (_,;EH;_,)
Chunchi Wu (University at Buffalo) - Rl
09:30 ~ 09:35 <&
>0~ U9 S o alrls = P Fx} FCHEH D)
- 0|43 (Z&|chstn n= st Rsts| xb7| 3%) g’é_% EEZOFE:;E% Managerial Career Concerns and Corporate FAPL
& (Sateyul . L JAErsk
ZIEls (=chstm) Environmental Policies (B=chsty)
<7<x."l:ll'u.> . . .
- TR ol =l ol5h a20| 0I5l Ha 273 (Nanyang Technological University)
_"X“L === Al ‘;2“)\1 =9 3‘—3 et 382 A st 281 (The Hong Kong Polytechnic University)* Board-Management Commonality, Firm Value, and =0l
- 830 (22 UgYS83R BY) Shu-Cing Peng (National Central University) Board Decision-Making (M t2tchstm)
09:40 ~10:30 FH2: 22 oKX & HAZZ OtHE 25t 28 HM2f 25t (Michigan State University)
- ZIX| A (SHOFCHSatn KFRISstZd 2skaf s
T(-_o HﬂJ-l— PL%OOﬂJ’l. J-LT) J—|A§ (DI‘OFEHOFE_)*
Al g N ) ! _
"":‘Hl? tg)'\jr E ‘3.{29% X&7ksst E_'lB Ross Levine (Stanford University) CEO compensation and cash-flow shocks: Evidence 223
- YT (BTt mfolHA AP et way) Raphael Park (University of Technology Sydney) from changes in environmental regulations (KAIST)
Simon Xu (Harvard Business School)
10:30 ~ 10:40 Coffee Break
HLE _ _
I'"4'|'_'-|-u' —rIl’E | (OAK HALL) AI‘§_|X|‘ %I._)'\_% (Ol'—;F—EHs—,I'I'L)
<IHEZ>
_ _ _ SrEX} =E2NS EEXL
ASIRE BI7|9 (FX|CHet . ZXetnt )
40 ~ 11 Zxb ZIC 0o (23AlRFstD ARG mA ) _ =25
10:40 ~ 11:20 EEA U= (f"'il)‘h—}_‘“‘ ZHetat a4 or2Zl (M21tety|acstm) Optimal Stopping Decisions and the Disposition Effect aro i
THE ERMYATY A7) (&2oiet)
HNE Ch7otS2icistn RE skt s ) _ -
dy82 (77tEstistn £ 2 2=) HHZE (PAtCHEtm)* Echo effect in cross-sectional momentum: Evidence asl2
2EE2] (MSA|ZICHSED) from the Korean stock markets (UNIST)
SHEA (MESTHetm) . . PR
Yenan Wang (University of Amsterdam) Multiple Rational Bubbles (Ofz=CHatm)
=F ) ) . bad : . ~ . ~
I‘||2 .IJ' as | (OPAL HALL) AFE|X} O| QU (3HHtA EAICHEHD) t—‘.é,.ﬁl (Wlllamettg Unl_ver5|ty). N Can. Al-enabled Limit Orders Thwart Latency Aitx._lzl
Patrik Sandas (University of Virginia) Arbitrageurs? (£=4AlcHskm)
U EX} =265 EEXt
_ R Ht - _ -
3 (SrYTHetm)* Renegotiable Debt, Liquidity Injections, and Financial | & HISE 0k BEARHE (ORCHID HALI—) MBI AR (SHACHEkm)
Guanhao Feng (City University of Hong Kon Instabilit: Peking Universit
g (City y g Kong) y ( g y) arEat pp=py= E=xt
e ) N H17|2 (De{cstm)* ) ) ) )
7434 (Peking University)* - 7IHH|g EJ_";E:;F*_'% Default Clustering Risk Premium and its Cross-Market P
A SEEl L oyl .. . . =
o - ) . P ANM|CHEt
Lilian Hu (HKUST) Efficient simulation of the SABR model B Q=5 (Federal Reserve Board) Asset Pricing Implications (AIM|CHEkm)
Yue Kuen Kwok (HKUST)
azlgt . o .
i (KAIST)” The Effect of Trading Barriers in Underlying Asset z29
X Z (KAIST) =LiElo
1447 (Baylor University)* JAsl (2 Alchatm) Markets on ETF Investment Patterns (BEhetw)
SESS (KAIST) Performance of Issuer-Paid Credit Ratings Relative To Z2Eek
Yuree Lim (Texas Woman's University) Subscriber-Paid Credit Ratings (ghdcHetu) & (KAIST)* Stock Mispricing and Dual Holders' Loan Pricing g
i iversi 297 (University of Wisconsin-Madison) (oI5iCHatm)
Yoon S. Shin (Loyola University Maryland)
Sadok El Ghoul (University of Alberta)
HZIS (The Chinese University of Hong Kong)* Social Connection and Financing Cost of Municipal Btz 3| Zhengwei Fud(rL]Jnive(rsity of Sout? Carorl]ina) - The Unhdeard Bark: Insider Silence as a Precursor to (oﬁéﬁ‘_li :
) ) — = Omrane Guedhami (University of South Carolina ESG Incidents ST W
LCHEH
O|xH2! (Emory University) Governments (BHtChstm) 21290 (MR pitHet D)
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Session Il (13:10 ~15:10)
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He6Z1 2833l M& (OPAL HALL) AFE|RF £|B4M (0| BI0JRICHE! D) HIsE1 EXIZ Il (OAK HALL) MBI RF 2P (S AICHSHD)
urExt 2w SrER =2HS EEx
0|2 (ZEZEZAD Ar_e base layer blockchains establishing a new sector? _ EEHﬁ SHEQ (MR chstm)* Time-Series and Cross-Sectional Momentum in the ohgal
Evidence from a connectedness approach (FrHt) 2= (gratohst) Cryptocurrency Market: A Comprehensive Analysis (M O‘||':|';|JE\EH;|-_I)
st el
SAS (Yatoystm) under Realistic Assumptions = =
_ imivati ; i TS A
axjol (ofz=cHstm) Consensus-based optimization algorithm and its ogo_
applications to finance (SE0{XICHE )
DX|Z (Fatchstm)* ) ) _
2SS (KAIST) Short-term overreaction and the cross-section of 2s|e
mew . ) ) stock returns (Y X|CHatm)
D Predicting student loan credit recovery using machine [=eNES Sonya Lim (DePaul University)
G e m e learning methodologies (NICE P&l)
SHEI7| (sAohstm)* How S s | | Trading? astd
: - ; ; = ow Smart Is Institutional Trading: _
OLNIZ (S THEh) Loan-to-value ratio, chonsei-to-price ratio, and the E.*O.jfo* Jianfeng Hu (Singapore Management University) g (Et2CH5tm)
optimal housing decision (AtCHSHm)
_ Can ChatGPT Generate Stock Tickers to Buy and Sell HMEod
Z&E (World Bank) ) N
for Day Trading? (Zicystm)
=] =
H721E JI4THE 1| (MAPLE HALL) AEIR A @A (R EICHER)
EETN =265 EZEX}
=T HTY= _ _ -
Kieu Trang Vu (University of Wollongong) H9Z1 JIZUTHZ 11l (ORCHID HALL) A2 X @A (M2CHStW)
Sandy Suardi (University of Wollongong) CEO Facial Masculinity and Carbon Risk: Evidence st SHEX} =og =
= 1L =M= —
Maria Kim (University of Wollongong)* from State Climate Adaptation Plans (Mtchst)
Wei-shao Wu (National Taipei University)
graf2f (mafchstm)* Common Ownership and Market Entry in the Airline olzg
MEY (MSChetm) Industry (ZoIcHatm)
HHxHRE (Z7FECHetm)* - X2
Excess Hiring Rates and Stock Returns _ _
ZET (KAIST) (shdoiistu)
Y317 (@rafehay X4 7Hs 0] L Th|: XIS7Hs iRl e Yalgt
Y= (Gt=gahistn) Executive social networks and CEO compensation Ol—i—‘_).:.i HEF (Smetiet) Z2(0| o] cet AZ 24 (KAIST)
(Of==cHetm)
S M Muyeed Hasan (CIBC) ~ : ) ) —
N (y=+74zH;+—|) CEO Power, CEO Compensation, and Firm 5= 97| BHRAREIRE) It Takes a Village: How Business Groups Help Out HES
<] S =X [l e g [ = . . . =
CetiimeHTE Performance (Mzichatm) Member Firms in Distress (HX|CHEL W)
H28& (Brock University)*
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Session lll (15:30 ~17:00)

HI1020F 2IAHAE 11 (OPAL HALL)

Hp T (SHSTHL )"
o -c : Enhancing Export Performance through Environmental Y7
OIHIZ (3rRtCHlm) _ e wot
e _ Efforts : An Analysis Post-Paris Climate Agreement (9l et m)
Olgt (teyehstm)
U235 Rt E)
Motel (CHAIXIAMR 8 oFx Q|
1R Chelxier2s) BERTO{Z0] 7|gtst O] AE B TA E|AES| &EE =t
FAet (sAetn) (Et2oshm)
ZME (RREH|LIE)
07|12 (d&ohstu)*
N - Corporate Social Responsibility and Rent-Seeking Hi i 2+
QFQ! (Fethetn) o
- N : Evidence from China anti-corruption campaign (7Fchatm)
HEF (et

H1120 EXH2 I (MAPLE HALL)

[SNe) =
gt =22 E2x}
oY (Bdtistm)
7|o:| (jZEH;P:) Positive Feedback Trading in Meme Stocks Albert Lee
e ST - Swing Trading or Betting on Lotteries? (shLchetw)
RUIE (H=712A)
2425| (0[at0{xtcha ) Comb.lned effects of fat.—tall and spread forfecastlng- 288
_ _ _ on pairs trading : a hybrid model based on integrating o
x| P (Bh=el=o{cstm) VAR with GRU model (edESIs=am))
wit models
: ey
AZ (F)REQAAERUR) 0% ti2|0] S TIXIEIIE 25t 2R H2 (Hetchal)
L= L) ST TLS
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E[S4 (KAIST)*
A ) ) The Effect of Uneven Nonbank Growth on Local PARSE

Yongheng Deng (Wisconsin Madison) ) _

_ ! . : Housing (A7|cHetm)
&3|Zl (Wisconsin Madison)
HE M (KAIST)*
Allen N. Berger (University of South Carolina) Bank Sentiment and Loan Loss Provisioni OtLHH
s ank Sentiment and Loan Loss Provisionin
E|34= (KAIST) 8 (FolgA+)
23|12 (University of South Carolina)
QMIA (t=23) . . ) Ik
urE S (@X|CHEh) Liquidity Provision and Bank Opacity (Bl2chatm)

H1320F JISTHE IV(ORCHID HALL)

AreAh 4 (Te{ofet)

arExt =2XS EEA
ol (University of New South Wales
:IEH|;4 (KO"EH;F:)* ) Endogenous Corporate Disclosure During the ZICHEl
cm e COVID-19 Lockdown (dFeHchEtm)
0|34 (MSChetm)
295t (MR EchErm)”
285 (University College Dublin Z21A04

oﬁL ( - Y 8 ) Do Aggressive CFOs Borrow Short-term? o;
BiES (HXIChst) (FYchetm)
AMSZ (Cal State Long Beach)
Z|CHE (University of Washington Bothell)*
Omrane Guedhami (University of South Carolina) Are You in Good Hands? The Value Implications of the pAgSi=]
Dong H. Kim (Ohio Northern University) CEO Handovers (BHUCHE W)
2 (University of South Florida)
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