O LSA

S

ol o o

co 1 Vv

N K

2 o e

m,m o ﬁﬁ

o -

~

ofl K =

Vo) _.___.1

%0 mm

S & T

od ol of x_l

< 4 @ 1HO

ol &0 ioh Ho

o o o —
.._.m_
._Oﬁ
—_
M~

0




2071 neasua Sha - SeQFURY 3 Y HINY

AFEg #d N S8 2011 59 2793 289(8) FURE T o] S FA

Sl SteddRslE /YT 2hdel ofof Fdele Fh= FPotElr) Hofstal e

AT F 2170 EellM 0] b=t wpal iAlO*oﬂﬁ 11389] =o] Wi
HUh 39l ool 259 A7dap) s did] E2EVIE Vet

I

-
=Rl

WA ZA AL “AEAH AJF 23] Ao} dA " FAR ARG A3
o] ElE= 3 A|F oA I Zoke] AHE HRo] Byl ¢oFo 2o HIBES A A B
AUt o] AejE o] ofge o7l slolr] BEHos B YAtE 1P

L J

€A 2
A7
= viid BAgHo R F8) T A=A 3 s s
7‘1—? oAPE, vl Al BT 712AEE oAl AAkE FelE] T

FEATE olat S Tt M-S WY B3 whaale} BEAE v|sst]
EMJ&% RE S AAREEY:

it

2011d 5¢

stZx el st s PAS
g = & 2 & os 3@ uA S
3t 2z A 8 35 3z S
oy dESs Y A FA
s ol 2 s s osYFET



& LAl 20113 58 272 (2)~28L(E)
o XA :BAISEXHY SSENUSA(ZY OFA AX)
$ 2011 5¢9 27Y(F) : AT LRI 2 EHAEAY

10:00 ~ 12:00 5

12:00 ~ 13:00 QA A ZE

13:00 ~ 14:30  St&wEs A4 @) 23
Al A2AY 1A B3
14:40 ~ 16:10 shedas AR TGA =)

WAL A&AY TR 23
16:20 ~ 16:30  FAH@TFSEAEE 05 34

16:30 ~ 17:00 7NZ2AA(KBu&AF o&d 3%)

17:00 ~ 18:30 ESHAZEAY
T A AEAGE A 2o Aol dA
ALEZE L A (A E L )
A 0 2ATEFAZAGATE FL4)

18:30 ~ 21:00 "Bz B A

220119 5€ 28U(E) : §&ATHEF

09:00 ~ 10:30 8tz 3] A4 meH =3
10:40 ~ 12:10  a<=2x3] A4 V6 23
12:20 ~ 13:20 A2 AL/ 3

13:30 ~ T FANSY 2%



20119 MIP=8 d Sl

Lo
o
Lo
My
re
o
e
El
on
»a
dm
g
0z
kil
Pl
02

NME=& &8 6 st st=8Hg WS
—

$ Session I (58 2724(2) 13:00 ~ 14:30)

A2 : JILE 1 AFEL : £281(San Diego State Univ.)
g = X EEX = o M =
X —i—(/\ﬁgEH) BT Does a Firm's takeover vulnerability cause Its
OlS= (Cnefh (Baylor Univ.) Stock Price to Deviate from Random walks?
e =) Y ‘ :

Pyramidal Structures and Competitive Strategies

AYHESICH) SHA(MZS) .
of Business Groups
28 Ale: Ty
;(J_Em“ Is Cross-Listing a Commitment Mechanism? :
Sk (i) (Northern Evidence from Cross-Listings around the World
ZEIRI(T2ACH) Kentucky Univ.) °
S (SMO) ~ ~
o= (S M) L& (S=0H) SIAE ZHROI0 25t MEAP
» 2210 EXE 1 & BRIS (Missouri State Univ.)
8 =T X EZ2X = & H =

28

(Northern Kentucky Univ.)
Pornsit Jiraporn
(Pennsylvania State Univ.)
Yixin Liu

(Univ. of New Hampshire)

28& (Univ. of
Wisconsin-Milw
aukee)

The Impact of CEO Power on Analyst Following

Ol (M7 2t)

Robert | Webb(KAIST)

Univ.)

O
Jun Cai 7(—[;: of British Which Liquidity Proxy Measures Liquidity Best in
(City Univ. of Hong Kong) Col ) bia) Emerging Markets?
otz (EH=Y) omor
ZE(KAIST) o=
HASI(KAIST) (Florida State Does Trading Volume Matters to Price Discovery?
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» H42D: DIMNE | X% : 2K (220
9% =T X EEBXN = 2 M =
2istE=(S MO
HISAI i i :
=N SIZEM(ORCH) Determinants of Credit Default Swap Spreads :
(George Washington The Case of Korean Firms
Univ.)
2SSt (SMO)
OIS (LLITH) 24(01=CH) SMHHESAS 125t MME CDS A E ZAEROCI
SADI(SLHH)
Rral(0==5 _
ZT—P“*ES{"EE? ISt (SMU) The Crisis and Financial Engineering
»EFAILE HAAAY A & AG (B=2U0H)
9% =T X EEBXN = 2 M =
ZH (MSH) E2 (2t N22 B8PS AISSH 228 D IgECSE0gt
TS (MECH) OBSE2 | gy
ZEA(KAIST) SIS AMSOICH) The Information Content Of The Risk-Neutral
BAMZE(KAIST) TeEE= Skewness For Volatility Forecasting
OlZ=(Sttth) SN (SIRITH) SN2AT(VaR) SEDIE 2 A™AM IO et o2
U, O\_\:I
ZINK(EHATH) = - Quadratic Portfolio ModelS &AI02-
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g =T X EEXN = & M =

JRA(MEH) . . . .

TA2 (M) & (S=0H) A Friend in Need is a Friend Indeed

ZISHOH(MEMH) A =t

SAM(Z0I SN == 19| =6l Aot

21041 M2CH) (201CH) CHZ=Z=AI20] D149 EfRIR=EHIS 0IX=

NS (S=22ICH) _ 3

%*iHZ(@;QIEH) ZMSH A=) &A= D AEA XS0 Ol &=

2r=2(E=20) O == R&D Investment and Internal Finance : Evidence

AMBIN(ZEE0H) (HEEANH) from Korean Small and Medium Sized Enterprises

$ Session I (58 272(2) 14:40 ~ 16:10)

» H520: JILMME 2 & =AE (S0
g9 = A+ EEX = & M =

Post Signing Market Check or Window Dressing?

A (S=20) IARI(H=2(H) The Role of Go-Shop Provisions in M&A
Transactions

STM(ZOICH) 21 (=208 Inefficient Corporate Takeovers under
Multidimensional Signals

Kai Chen

(Mount Olive College)

283 (Univ. of

Wisconsin-Milwaukee) ZSE(ZAI) Corporate Control Through Management Buyouts

Richard D. Marcus

(Univ. of

Wisconsin-Milwaukee)
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g9 = A+ EEX = & M =
ZollZ (0I2HOICH) TR (A HOIO| SE[RILE CIEMH)| &St EMA A2
O12Z (0131040 T - SASE T)IE SA02 -
S (MRS
A. Rubesam . _
C . ZSIE(EANE) The Disappearance of Momentum
(Principia Capital
Management)
HIAXI(ME0{H) .
2R (KAIST) 2|01 (BAIT) I/Ihekl\/ltomentum Effect in the Korean Stock
HAHS(KAIST) are
» A7210 : EAE 4 & OO (ZE)
g9 = A+ EEX = & M =
_ sSMAE d8= S2)142 M=o
ZHS (A HL0H (4t
S E=) ONCLITH) KOSPI 200 2 wﬂo{l WiSIPNESSIS
el (S Q2L 2 O120] FADHO| Bt 221
urio(ior 1) (= (F20H) IAP PE =9 = - Heh L Qi} ;H t
HIANS(ZS2H) FAIOIE0| HSMOIE0 OIXl= G| 26t S
ﬂélg(EﬁEH) S22 (Zoih) KRX MEE =015 B} HHZH0| 26t S2
NS (2L - GJREEE 0Is3H0] -
» X821 : MRFO0IE A NS (SR
9 T X EEX = 2 M =

BINIZ(POSTECH)

Optimal Retirement with Unemployment Risks

H=7(POSTECH WE==Tel=

oL U(POSTEOHi | ( 2 and Market Completion
?S’E(OPZ‘—EH) NS BT Optimal Stopping Time In Incomplete Market
s ral(0[==)) With Regime Switching

ATHH(O=CH)

Xuhu Wan

(Hong Kong Univ. of
Science and Technology)

A General Equilibrium Model of a Multi-Firm
Moral-Hazard Economy with Financial Markets

H
(POSTECH)

General Equilibrium with Uninsurable Labor
Income
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@ = X EEXN = = M =
SNZ(BRITH 21 (12100 Time-Varying Risk Aversion and Expected Stock
Returns
215 (103 . . .
2i= = (T2400) 2R (R0ICH) g\t/alia’,[\;ngkAfset Pricing Models in the Korean
AlSt (A oox Marke
2N (ZBICH) - Risk Premium and Convexity Premium In the
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(Unlv. of British Columbia)
Tsur Somerville
(Univ. of British Columbia)

OlIE(Z=)

The Leveraged City : The Timing of Development
in the Presence of a Defaultable Mortgage
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8 T X EEX = & M =

LA (SIHH) 2RINHZEEH) IPOJIZE0] 2D AAHAX

2ABH A=) e

2R HEZ0H) f\;i,x . FESM HADEIPO MEDION OIXl= Y0l 215t &2
R (Zi=CH) RE=sr3

2ARIS(2AITH) ] _ L

OE= (20 TASAE (SIHH) R&DEAD} AHSEZ OASIAN OIXl= St
OIPS===RYB)

V\/lilli;mOM"eEH son 224l The Long-Run Operating Performance of Newly
(Univ. of ngglahoma) (BI=2IIRNB2EL) | Privatized firms : International Evidence

DA (E20H)
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sl (Mt Is Mispricing In Asset Prices Due To The Inflation
0= F28(0IS0ITH) Prieing

(Florida State Univ.)

lllusion?

OJ%@(M%EH) 122450 irosiaeot Theory SHIN JISS~E E6F FA
BERISI(ME0H) TEZZIQ
BIAIF (KDI) LIS (E4HH) SNl SE0I (HE AR EX10] EY
g—f—?@él | ETUBHAAD) Does Corporate Income Tax Matter on Stock
(Washington State Univ.) Return?
» X220 EAE 7 & - A0l (GIMICH)
g = X EEX = & M =
B17 | (EXICH) e Discriminatory vs. Uniform Price Auction : |
N Z==(e=2lth) Government Bond Repurchase Cost Comparison
S2ZA(ME) . .
in Korean Treasury Reverse Auction Market
International Equity Investment and its Currency
HOAH(KAIST) SHEQUMATII) Hedging by Foreign Exchange Forward Contract
over Finite Periods
SHEELUMATIZ
LE2(KAIST) , , L
2ol AOAHKAIST) I(_)?g; Regre;smn Based Bankruptcy Prediction
(Mizuho Corporate Bank) orean rirms
OlZ-d (AT
Z M) INESE Exchange Rate Risk and International Investment
QEAI(MEMH) (SEEMOI-4) with Regime Switching Mixed Copula
» A 1320 : MMAE 2 A =0 (2A=0H)
9 T X EEX = 2 M =
@%&(O@EH) SIS (AT Optimal Hedging Under Knightian Uncertainty
—&AH(0=CH) - A Jump Case
BIEM(KAIST) -
S{E (A ; o i
BHAZE (KAIST) OIS (&= Risk Premia in Index Option Returns
USS (POSTECH) AT (=0ICh Multi-basin Particle Swarm Intelligence Method for
OIMK(POSTECH) - Optimal Calibration of Parametric L'evy Models
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» 14210 28712 & dsE (S
g =T X EEX = & M =
=1 HN= Bank Mergers and Performance : An Empirical

(Missouri State Univ.)

Analysis of the Korean Banking Market

4 £@E=elth)
SN E=QIU)

MAZ (BEZMSAP)

ZQ0| MAERTD! 38720 ZANI0) 0IRIs
Qs

TOI(NREE)IE ETEIN ol o e
L (NSHE) 2 EHESME) | oo SRRES sieE
| | 22N dedl 292 X)|HAHA|AEI D= "0
INEYEENE) e | ME2 TRZEARE 72 o
» H152d : FP 1 & AEA (M)
o T X E=x = 2 M =
2HH (SMTH) SISO | ECADoH Havl0] B

B (E=U)

Z=2-51(0121040H)

FAEALAIC] A IUAI TSt &3+

4 282(E) 10:40 ~12:10)

(Baylor Univ.)
Zhaoxia Xu
(New York Univ.)

@ 5 X cen == A =

20z (E=O0 I
BRI (BN FEIROREE) | Lo e
1A

Capital Allocation and Product Market
Competition during a Financial Crisis

REs
(Univ. of British
Columbia)

Entry and Exit of Leveraged Investments
The Effects of Risky Debt on Investment
Decisions
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Private Equity Fund of-Funds
PE SAIRMH)| st o172

2 FAlE 00| RS EI0IRY 53 245

[

LA (20 . Information Transmission between Large and
S (S2U) .
SADI(EACH) Small Stocks in the Korean Stock Market
» A 1920 MEAS A QI (MEH)
8 T X EEX = o M =
21204 (ZIAICH) S A (AT Price Dynamics under the Presence of Threshold

Effects in WTI Crude Oil Markets

Bisd AHE Sot - JE0IE 45

Measuring Similarity Between Trend Behaviors of
Multivariate time series
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A& 2&= (SINICH)

—
= = N =

ML E80| STS0) DIXIE 28

T ==

Z&=(ANICH)

Heitor Almeida
(Univ. of
lllinois-Urbana)

The Effect of Internal Capital Markets on
Corporate Investment : Evidence from
the Asian Financial Crisis
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