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SessionI (10:20 ~ 11:50)

A 123 7|EAHF T (@srts11) ALE|2f: 2l (L)
The Sensitivity of Cash Savings to the Cost of Capital

BEHZ} Soku Byoun(Baylor University), Viral V. Acharya(New York University), Zhaoxia Xu(UNSW Business School) / E2A} A2 (SHA=ZEICH)
7|2io| s{Aloj| cst 2972 HeHe| E2t

LH2} O] 2 (Sofcstm), 2Tt (S0l / ERAL Za2|(5 2 HZ¢H)

Equity Issuance and Cash Savings: New Evidence
SERE AL} (3| H(M2CH), Sadok El Ghoul(University of Alberta), Omrane Guedhami(University of South Carolina), 0123 (SHCH), MAA(=2t) | EE A} &THC (SOfCH)

CEO Power and Risk-Taking
YFH 2} Unyong Pyo(Brock University), Yong Jae Shin(Hankyong National University), Fan Ye(ICBK) / E2A}F Q2H S (M i)

A 223 EAE T (@ska517) ALE|ZE: Young Sang Kim(Northern Kentucky Universit)

Digital currencies: Payment choices and commercial bank profitability
YRR R} 2221 (AR 2Y) / E22}F Chanik Jo(The Chinese University of Hong Kong)

Social Network Structure and Cryptocurrency Market Volatility
WEAL UICHS (- Bil) / EE22) QHMIE(RE)

The Effect of the Target Fed Funds Rate on the Terra-Luna Stablecoin Crash and Real-Time Risk Prediction
SH2 H2SHEZE|CHSL) / ERAL A2 (HACH)

An Algorithm to Prevent Being Picked Off by Algorithms: An Examination of IEX’s D-Limit Order Type
SR} 8HM T (Willamette University), Patrik Sandas (University of Virginia) / E22F 2219 (Xi'an Jiaotong-Liverpool University)

A 320 FAET (@620) AREI2E: 249 (22)

Small Country Returns: Theory and Evidence
YrE 2} Sean Yoo(Belmont University), Kenneth J. Kopecky(Temple University), Tai David Yi(SUNY Fredonia) / E2AF 243 (B A=220H)

Sanctions in the Northeast Asia Supergrid

YEE 2} M 21O R AA|H22]) / E22F Dong Hyun Kim(Ohio Northern University)

HAIZ ZEER|2 2|M31E 2ot A3 Y LAY L2

LH2} FAHQI(OFFLH), B = (OF=LY), st& B (MSTY), RIRIZ (OF=DY), RS (M2LH) / EBAL 87|18 (3= 2|0))
Quantum Computers and Option Pricing

WEAL 2|H(EAT), ZY(EL) / E2AL 22X (MSAO[HITH)

A 420 SAED @a621) ARS|2E: 2EM (S 2Cf)

FACH7|SEAA7|0| PO HTTH SN et ASAT

=

=
o
LH2L 0|2 (F2LH), ACHH (F20), S (F20H) / EEAF HEH (L)

i}

The Determinants of Bank Profitability: Evidence from Mongolia
YFHE 2} Tsetsegdelger Khishigdelger(Hankyong National University), Yong Jae Shin(Hankyong National University),
Seahwan Kim(Shukutoku University), Yeong Suk Cho(Mokpo National University) / E22}F Unyong Pyo(Brock University)

Factors Affecting Financial Performance of Commercial Banks in Nepal
BFE 2} Sharma Sharwan(Hankyong National University), Dong Yeob Song(Chonnam National University),
Minseo Kim(Hankyong National University) / E2aF 2 M (SLC)
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Session I (14:30 ~ 16:00)

A 521 7|HASE T (st s511) ALZ|2}: Soku Byoun(Baylor University)
Should | Stay or Should | Go: An Examination of CEO Tenure and Outside Employment Opportunities

B3 Z} Dong Hyun Kirm{Ohio Northem Univ) Daewoung ChLouisiana State Univ. in Shreveport),Justin LordiLouisiana State Univ.in Shreveport), Lukai Yang(Texas AGM Intermational Univ) / B2} €17 | (H Z|CH)
7192 o{FAM 2} ESG dtof| Cht A : REASAUE S22

YHAL ZAA(ZMCH), O|2Z (T MICH), BHAIKSMICH) / E2AL UHA S| (SHITH)

ARMOHZE S 7|2t DfZES A0l WHE 7| H7t2| HEt

YH2}L A (R, Y @A), AR / E2AF dd(2t)

The Persistence and Consequences of Share Repurchases
SEEEA} 2SM(GZUHZHRY), Ghoul(University of Alberta), Guedhami(University of South Carolin), 3% (da2d)) / E22} Soku Byoun(Baylor University)

M 6238t FAEIV (@stats517) ARE|2L: BE2(M )

Spillover effects on managerial bad news hoarding behavior: Evidence from MD&A textual analysis and stock price crash
LHA} 2| SHAAMICH), ZSHL(UNIST), ZCHRI(S2tl) / EBA &A1 (HH-2Hl)

FIFA World Cup and the Chinese Stock Market : A View from Gambling Sentiment
YE2} FLLHSEL), A (ZE) / ERAL A (HIHCH)

Left-digit biases: Individual and institutional investors
SrHE 2 F21F(Xi'an Jiaotong-Liverpool University) / E-22} Young Sang Kim(Northern Kentucky Universit)

B ALY 7|9 QISR E2t HE B2
SEEZ} O] 22H(UNIST), B (UNIST), ZH2EH(UNIST), 225 (A3]|Tl), Fabozzi(Johns Hopkins University) / E- 2R} 2| H4=(5H22|CH)

A 721 EAL=EV (@5 620) AL8|2}: Unyong Pyo(Brock University)

GDA Preferences and Heavy Tails in Portfolio Construction

SrE 2} LI (M2AIRICH), Casper de Vries(Erasmus University) / E&22F Raymond Kim(Northern Arizona University)
k= 2 7| P cte| R|ujFF2| 222} LIR A=A YL FAtE S/

YE2} 52 (ZH), dH2 @) / E22F 213 (37|h)

Portfolio concentration and fund performance: Evidence from Korea
SHZL AAS(FUAFAHLY) / E2A} ZoRI(MSCH)

Determinants of CDS Spread Changes Revisited
w2} gslzhacl) / E22F 222 (Augsburg University)

A 822t 7|UAFII (st 621) AFE|2t: A2 (A= )
Natural Language Processing with Python Application

YFH 2} Ha-Chin Yi(Texas State University) / E22F £ ¢ (ZHCTH)

7192 2UALE £F0| ZF/ 0] D|2|= Foj| 2ret &M

YHA HOE(ZO), SSsH(E =) / EE2} O|FEN(RETH)

Ci22l7t52| ZA(0Is] =2 38| 25t A3

YHE2L ZH0|(ZFEC), OV (2, S (SZEM) / E2A HES(E25)

Idiosyncratic Dividend Signaling of Future Earnings
UrE 2} 0|Z3HSOlLl) / E22L Sean Yoo(Belmont University)
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Session Il (16:15 ~ 17:45)

A 923t 7|LAFIV (@rstar511) ARSI2E: 2738 (A7)

One size does not fit all: The value of information and entry strategies of rating agencies
YRR 2} |21 (MIELH), 2E4 7 (METH), Xiaoying Xie(California State University, Fullerton) / E-22}F BFE5H (ZA=22ICH)

Climate Change and Households' Risk-Taking
SEFE 2} henyu Gao(The Chinese Univ, of Hong Kong), Chank Jo(The Chinese Univ. of Hong Kong), Singsen Lami(The Chinese Univ. of Hong Kong) / -2 A} QH 2 (5H27 | S AAM|ALS| B4

Hybrid securities and firm performance: Evidence from Korean small and medium-sized firms
LH2} A/GGIEIY) / E2AF Hoid (&=RO))

Foreign Direct Investment during Financial Crises: Evidence from Korea
SHH 2} O|F=E(KAIST), 252 (KAIST) / E2A} A (M F-2HH)

A 1022 SALEV Qs 517) AES|2E: H17]8 (HR|h)
A7} Acholo] HalZ 34 Walleh Yxiolo| 2|2 £2p 2 A
SHEZ} BN RE) / E22F £49(EY)

House Price Cycle, Credit Driven Demand and Jeonse as a Special Purpose Investment Vehicle
LE2 S-H(EY) / EEAL Y H = (7SRO

Characteristics of Student Loan Credit Recovery: Evidence from a Micro Dataset with Demographic Information
SE2 AYE(FHE) / ERA 246 (e FEATH)

24 Melo] WS A EHIst|
SH2} 85| 4 (S&P Global) / E22 {RIH(S=CH)

A 1123 S22V (@15 620) ALE|2}: Sean Yoo(Belmont University)

ESG controversy as a risk factor

YER 2} B A (MR R / E22F Ha-Chin Yi(Texas State University)
U Y F237e| ESG FAL 1bd M

SEAL HAS(HAMICH), Z2(AMICH) / E2A} O (ESAICH)

Weather, Sentiment, and the Stock Market
SH2} Maol(Z4tl), 22 (KAIST), RF2I(HT2Y) / EBAF 2S5 (SACH)

Climate change and shareholder value: Evidence from textual analysis and Trump’s unexpected victory
SFE 2} Young Sang Kim(Northern Kentucky University) / E22} 2| A X (The CSR)

M 1223 SAEV @2 621) A1 o

Interest Rate Hedging and Silicon Valley Bank Idiosyncrasies
4tH 2} Raymond Kim(Northern Arizona University) E-22F S| Z (S ACH)

-]
Lol
ofw
J.E

(

Machine learning-based Automatic Valuation Models
LH2L E0|(SHErl) / E2A} BT

The Valuation of Real Options for Risky Barrier to Entry with Hybrid Stochastic and Local Volatility and Stochastic Investment Costs
SE2 ASH(EA), L ET(SEo), RAZ(RA) / EBAL Zddei(E =)
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Al and Finance Education 21918 W4~ (Augsburg University)
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