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Session I (09:30~11:30)

A2 28710 AL212t: @AM (Reicysta) A 320 WRARRLA 1 AL312t: MAEZ (A3 E)
o H 2 =X EEZ @ H 2 =A== EEZ
S (EE A1)« CEO Overconfidence, or Private Information: 0|2k Fintech Nudges: Overspending Messages and | (A2 0HBt
2= CHetu
Gene C. Lai(Univ. of North Carolina)  Evidence from U.S. Property-Liability Insurance L0 (St =2 0{C&tw) (Chinese University of Hong Kong) ~ Personal Finance Management (MEHED
Chia-Ling Ho(Tamkang University)" ~ Companies dEMMSTst) Insurance and Risk Selection when Insurable S p—
e
g S =t feam] i ility: evi MAS (MCHED RS
SrSH 2 (M-S CH e w) Common ovvnershl'p ahd bank stability: evidence HEZ Ot ) MAS (M 2C5tn) Asset and Income are Separable
RI17](Xiamen University) Dynamic Adverse Selection and Belief Update in UAS (EAICHE ) A5k B Ol H(E=ESS UMW)
— %—’.‘—%(%%"EHE,FE) OO TN\T = oo L
PAYIE=2 St i .
27| 2 (HM|CHE ) Credit Markets Sumit Agarwal
zlSY(M2tetn)« (National University of Singapore) _ _ )
= The Value of FinTech for Retail Consumers JAH=ACyEtm)
Joa~0 A. C. Santos . - ZYE(KAIST)*
A Theory of Collateral for the Lender of Last Resort At (Et=Cstn) _c
(Federal Reserve Bank of New York) 2|4 (KAIST)
Tanju Yorulmazer(Univ. of Amsterdam)
A 253 DHAIARZ U 93 ALE12E: ZEA(KAIST) A 43 7| YR ] ALEI2E: QM (MTHEE )
& 2 =24e E23 & 2 =2xs E2z
2 (3l20lR0{ckot D) + Portfolio of Volatility Smiles vs. Volatility Surface: 2471 (s AlCHBHD) Sadok El Ghoul(University of Alberta)
Implications for Pricing and Hedging Options Omrane Guedhami(University of South Carolina) The Persistence of Share Repurchase,
_ ) . A2 (S=0hst)
0|54 (M ZCBtm)* A (G aoist) Financing and Growth
B e Bayesian approach for identifying contagion P e k=i —
eheCicheta) e entiving contzol B CREE) MRl (gR Bkt D)
. _ ) . HER1 (A RS D) *
O|SFAl 2tcHstn ScVodmdHl= _
[tAl (M THEE M) * Asymmetric volatility connectedness among G7 sr2 2 (312ichatm) PR, Z|E0HQ) Ol47{2o| Za|0|n}p ZIHLS TSR (o =3uk=Tm)
O| M (MZTHE W) Stock Markets cElem=HR-n
_ 2IA L (ZAMCHEHD
dE=2(KAIST)* C te Social R ibility and Credit Risk ZZAl(Ql - Cystm) BT Avre foreign institutional investors long-term investors?:
222 (@MChE) CIpOrE poneTEROTERI ane HEA T emiaeE ojzIg(2AtcHatn) T Ays (|UAE)
w1 (ZoyCy) Korean evidence
=2EA(SH0Ew) H3ZI0M|H S2HS F0jot= HetAtafe] ZA|1-o| Aot A7 S (FTICHE D)
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Session I (13:10 ~ 15:10)

A 523 EAE

ALE|2E: HES(M2 A ER) A 722 9rARREE I ALB|2E: & (Ehae|2olciE )
u & 2t ! EE£37 & 2t 2= E237
Steven Kou(Boston University) A Generalization of Friedman's Permanent Income el Ana Belen Tulcanaza(@2&2CH&t W)« Leverage, Corporate Governance, and Real Earnings
. . o _ OIS (EREAZH) : . SR
8hM| ¥ (Nottingham University) * Hypothesis with a Large, Negative Income Shock 0|gsH2-22icHstm) Management: Evidence from the Korean Market
Hoang Van HAI(The University of Danang) _ o . _ ZS2(SYTB) - AFZFT[HO| J[HAAZ 2O AAHAA 22 Me|(HZCHstm
BIZQI (M A|2ICHEHm) Lottery Mindset, Mispricing and Idiosyncratic e _ A2 @ E D) SLHSET | 7|PeE 2248 &3 M (H=Thetm)
. e . 15 7|(ZC)5tn)
Ping-Chen TSAISouther Tawan Universiy) Volatility Puzzle: Evidence from the Chinese =23/I\SoHS
Ing-Chen outhem Taiwan University Stock Market Q2|2 (MSCHEHm)* Does the supply chain matter in the ownership structure? -
1242 NALI(EACHSH - i ' S (sl
SERS (Las Bl 2ULZI(MSCHSt ) Evidence from Korean business groups = )
ST (BT R)
e _ N _ Down and Out? baseball sentiments and _ _ _
22| E(stAcstm) ) ) 0|2 (st=r2|=roicst)
_ _ _ investor behavior
SHISA (GHChSt )
A 6= 19T T AFEIRE: ABIBHANICHE ) A 8=t HRARREY I AtEIZE: SR (MR e
& 2 =exs E23 & 2t =2He E237
SR (ettThstn) The CAPM and Capital Budgeting as a Mismatched Couple L (KAIST) 2UL2I(MSCHE D) Does Analyst Coverage Encourage Firm Innovation? 2B (42T D)
L] st
22 (2QATHRL)« Skewness Preference and IPO Underpricing: HZ SIS« Evidence from Korea T
S prane 22| (@)
2U2I(M2Cyst) International Evidence 235 (ne{chstn)« Corporate Environmental Responsibility, Media ~ B
giro . HEN (SYTHSt )
7| (BHBIR AR )+ SHZ-2(KAIST) Coverage, and Ownership Structure
LS (GIACHE ) o 21 A SH(BIACH B ) * 29 AH|ZLO| QEAMBQ AZASE IO THA(Of R+
deT @ H_ ) ESG and the Credit Market SF82(UNIST) - (e sRaE e PR A HEF (R @istn)
o= (SrTetu) 2y (stuTet) lImisEs
HiZ = (stAhetw)
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Session Il (15:30 ~ 17:30)

H o1 Avla ALSIE: 2|24 (B2 el20jc)stm) Round Table Session ALS|A}: oks| (M B BCystm)
¥ $1 =23 E2x B 2 HE: £ EE2R
Y. Peter Chung(UC Riverside) The Variation in Variance Risk Premium and Its Predictive SRS LA (SHACHSE )
SMZ(ERO|sD)* Power: Evidence from Option Market Sentiments © ) 0|24 (Deep Search VP) ASAIS & HIOIE AT A7 £O0F =8 A 21 G5HAZ RS D)
- -2t Alcy, He7te| 82 S
ZEZ(MACHS) Spatial Dependence in the Hedge Fund Returns BEM| B (S AM|CHEH D) HI7| 8 (| Chatm)
O| R (St &S AIChSt )« SOE HEEZS A FAH = dad &4 zloRI(=2IHZaATRH)
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o . MEEEA ST LZZ 119 1HET
ZZ8(University of Minnesota ) . ) L - . £
1':;4 ( llv Ik): ! ) Causal interpretation with board characteristics: R 3}t 02.771.2200 Al © =5z 27
4358 Universi 5|21 (R ACHEHD m
4 I(_o_oms urg University) Caveat emptor 9I5| I (FAMTHS L) HA 02.755.8897
38| 2(UNIST)* I 7
ROMEEHE
SpTe
Tian Chen( Peking Universi . ) L
( 9 ) Trade Credit and Shadow Banking Activities: "
OS2 (MR ChShm)« ) i B2 S (Al stm) nEM 4 cuay e A @
Evidence from China @ Jze QO as
2/d81(Peking University) 2|52 0|2A| . .
~ ~ MNHEH(1ZH/25/4)0|| A SHaf
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u & 2t =238 EER s3uM 22t
Akl (S 2Hstn) - ?J?ii*ﬁl%%% aﬁxﬂ%@%
Sie Ting Lau(Nanyang Technological University) - Learning about Uncertainty from Options Trading 0| (MSCHStw) KAL 2|221(67018) 22: 16,000 (HE) 238k 3|221(60218) 22: 7,000 (HE)
Bohui Zhang(Chinese University of Hong Kong) AQAIZET1 2100- 1102 /T2 280 -90&2 AQA|ZE k0L +HE 0|H|A SEI QHO||A 5t}
- . . : 2|5t 2|t
220|(E20)5t) Dividend Reputation, Dividend Yield and Stock 23RBS ) M BYHE B ASY 134 B MBS B M BYHE B ABY 154 B MBS
returns in Korea AQAIZETT 2702 /T2 2 802 AQA|ZE QF 358
. HA| 22 oF oY : E HA| 2 of oY ¢ ol(aH
- _ Local Dependence, Exogenous Shock, and Firm Value: _ EiAl 231 9 75,0008 (L) / 2 95,0009 (=) E1Al 23 9 35,0008 (L) / 9 45,0008 (=)
HES (ZATHE) * O|g=(MZLTHEw) £2A|2k ek 60 - 802 222k 230 - 402

Evidence from Korea’s 2020 Coronavirus Crisis
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