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Session 1 (09:30 ~11:30)

HIBE1 JIAUTHR | (MAYPLE HALL) ALE|%} LFsS (Dednhstm)
5w
H1EE 22 4EXIY (RUBY HALL) AR} L5 EatEkm T4 gzt
542 (University at Buffalo)* S
=5
Al 2 L & 20 (University at Buffalo) ESG-Related Risk and Costs of Debt Capital (‘lEO#:H:F—l)
Chunchi Wu (University at Buffalo) - e
09:30 ~ 09:35 &AL
>0~ U9 S odalrls = P Fx} FCHEH D)
- 0|43 (Za|chstn n=x st sts| xH7| 3%) g’é_% EEZOFE:;E% Managerial Career Concerns and Corporate FAPL
& (Sateyul : L sk
Zels (=chstm) Environmental Policies (B=Echsty)
<7<x."l:ll'u.> . . .
- Do ROl S0l EXS ol5t 0| oiat s 2473 (Nanyang Technological University)
_"X“L === |‘;2“ ji_‘ 3‘—3 et 382 A wst 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| 2 (SHOFCHEt o KFlstzd 2t 2
T(-_o HﬂJ-l— PL%OOﬂJ’l. J-LT) J—|A§ (DI‘OFEHOFE_)*
Al g N ) ! _
"":‘Hl? tg)'\jr ES ‘3.{29% X&7ksst E_'lB Ross Levine (Stanford University) CEO compensation and cash-flow shocks: Evidence =53]
- YT (Tt mfolHA AP et nt o) 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>
_ _ _ EEN =E2NS EEXL
ALS|RE BI7|H (FX|CHet . ZX[etnt )
40 ~ 11 Zxb ZIC o (3AlRtstD ZAHEH mA ) ) =25
10:40 ~ 11:20 EEA Y=Y (f"'il)‘h—}_‘“‘ Zetat ) or2Zl (M21tety|aCstm) Optimal Stopping Decisions and the Disposition Effect aro i
ez (rEaeivinel o1 nelR) (Er2ier)
HYE 7 t==ichstn fsiketn na - _ -
d8g (r7iEste = ) A Z (HACYS D) Echo effect in cross-sectional momentum: Evidence sts|le
2EE2] (MSA|ZICHSED) from the Korean stock markets (UNIST)
SHYM (M SCHE W) : : PSS
Yenan Wang (University of Amsterdam) Multiple Rational Bubbles (Ofz=Chetm)
=F ) } . bad : . ~ o -
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? (&=4lcHstm)
U EX} =265 EEXt
_ . Ht - _ -
3 (SrYTHetm)* Renegotiable Debt, Liquidity Injections, and Financial ESpl! HISE 0k BEARHE (ORCHID HALI—) MBI HARAM (SHAdCHEkm)
Guanhao Feng (City University of Hong Kon Instabilit: Peking Universit
g (City y g Kong) y ( g y) arEat pp=py= E=xt
o . N B7|2 (n2ystn)* o _ _
7434 (Peking University)* s 7IHH|g EJ_";E:;F*_'% Default Clustering Risk Premium and its Cross-Market P
- _ . . ESESEl L oyl . . . o &t
Lilian Hu (HKUST) Efficient simulation of the SABR model P =3t (Federal Reserve Board) Asset Pricing Implications (HAM|CHE )
Yue Kuen Kwok (HKUST)
Azt ) o )
i (KAIST)” The Effect of Trading Barriers in Underlying Asset z29
X Z (KAIST) =Lialo
1447 (Baylor University)* JAsol (2 Alchatm) Markets on ETF Investment Patterns (BEetw)
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 Y7 (University of Wisconsin-Madison) (ol5iCHatm)
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
LICHEH
o|xH8l (Emory University) Governments (ergheti) 21290 (MAHTHE D)
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Session Il (13:10 ~15:10)

= oSS A - o _ _ = = _ _
H6Z1 2833l M& (OPAL HALL) AF3|RF £|B4M (0| BI0JRICHE! D) HI8E1 EXIZ Il (OAK HALL) AS|RF 2P (S AICHSHD)
urgxt 2w wrER =2HS EEx
0|2 (ZEZEZAD Ar_e base layer blockchains establishing a new sector? _ EEHﬁ SHE Q@ (MR achstm) Time-Series and Cross-Sectional Momentum in the ohg ol
Evidence from a connectedness approach (FrHt) 2= (g7atost) Cryptocurrency Market: A Comprehensive Analysis (M O‘||':|';|JE\EH;|-_I)
atst 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)
2184 (lutiEm) Predicting student loan credit recovery using machine [=e~ES Sonya Lim (DePaul University)
G e m e learning methodologies (NICE P&l)
SHE7| (saohstm)* How S s | | Trading? astd
; : ; ; = ow Smart Is Institutional Trading? _
OLNIZ (ST ) Loan-to-value ratio, chonsei-to-price ratio, and the E.*O.jfo* Jianfeng Hu (Singapore Management University) g (Et=2C5tm)
optimal housing decision (AtCHSHD)
_ Can ChatGPT Generate Stock Tickers to Buy and Sell Mo
Z&E (World Bank) ) N
for Day Trading? (Zicystm)
=] ]
H721H JITHS Il (MAYPLE HALL) AEIR A @A (R EIChE)
WA} e E27}
=T HTHE - _ -
Kieu Trang Vu (University of Wollongong) H9Z1 JIZUTHZ 11l (ORCHID HALL) A2 X @A (M2CHSHW)
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 (M tchst)
Wei-shao Wu (National Taipei University)
grafzf (nafchstm)* Common Ownership and Market Entry in the Airline olzg
MEY (MSThetm) Industry (ZoIcHatm)
HHRHRE (et m)* - X2
Excess Hiring Rates and Stock Returns _ _
ZET (KAIST) (shdoiistu)
Y317 (@rafehay X4 7Hs 0] L Th|: XIS7Hs iRl e Yalgt
_ o _ o= HIS = (MADCHE D 2|00 cHat Al=EA
HYE (st=etdoietm) Executive social networks and CEO compensation = HEF (i) Z2|0I 0 tHEt A2 (KAIST)
(Of==cHetm)
S M Muyeed Hasan (CIBC) ~ : ) ) —
N (y=+74zH;+—|) CEO Power, CEO Compensation, and Firm 2sis 97| BHREAREIRS) It Takes a Village: How Business Groups Help Out HES
<] S =X [ e g [ = . . . =
CetiimeHTE Performance (Mzichatm) Member Firms in Distress (HX|CHEt W)
H28& (Brock University)*
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Session lll (15:30 ~17:00)

HI102 0k BHAHIFA 1| (OPAL HALL) AFE|RE REX|S] (OF=CHEHD) H1220 71211 (OAK HALL) AE|7F &3 (S0tCHEHD)

=1

sz s 22 s

Bt (GHTHE M) ! ) Z[3d4= (KAIST)*
_ _ Enhancing Export Performance through Environmental 297 ) . . The Effect of Uneven Nonbank Growth on Local PAPN S
O (erefeiet) Efforts : An Analysis Post-Paris Climate Agreement (QlotCHstm) Yongheng Deng (Wisconsin Madison) Housin (Z7|chst)
_ - - : | - I | clorbney _ usi st
0| -gt (strhstm) Y € = 238|%! (Wisconsin Madison) & < .
deZ Gt d) HFE M (KAIST)*
Motel (CHAXIM2 S B} el Allen N. Berger (University of South Carolina oty
et (J l = BERTO{Z0]| 7|gtst OfH2|AE HIIM BHIAES| HEHY - o ger ( Y ) Bank Sentiment and Loan Loss Provisioning i
Hrjet (HAcHsr) (Er2cHsm) 2|34 (KAIST) CEILEREE)
ZME (DRLEHILIE) 213|2 (University of South Carolina)
0172 (g etcetn) al ibility and i e QM (st=2E) . - c . ks
o=l (MFBIHE ) CErF)(;)rate iooa CR;spons@ ity an .Rent—See.dng 7}_1:: :—, uES (Qx|cet D) Liquidity Provision and Bank Opacity (sr2icat)
: ence from China anti-corruption campaign Hchst
urs= (MRBIHED) Vi 0 ina i-corruptio paig| ( )
= HTHET - - -
HI13E 1k JIZTHR 1V(ORCHID HALL) AR 2L (DRfchat)
2l E . . . HhEX o2 =X
HI11E0H £XH2 11l (MAYPLE HALL) AFE[X} DI (BRotTHEL) 2 =273 =27t
HbIT = = = N
S EA} =25 EEx ZH0J|Z1 (University of New South Wales) _ _
Slehs (it Endogenous Corporate Disclosure During the PAlu b
ZEfS st 5
suoys s COVID19 Lockdown (MFETHE D)
z2% (Fgoham) 0|ZEM (MeCrHatm)
_ Positive Feedback Trading in Meme Stocks Albert Lee
URE (Merstm) _ _
e : Swing Trading or Betting on Lotteries? (stofcistm)
RUIE (EH=712A)
Agst (YR BTt m)*
227 (University College Dublin FAPSIS]
) ) ) oﬁL ( — Y 8 ) Do Aggressive CFOs Borrow Short-term? o;
I _ Combined effects of fat-tail and spread forecasting _ xS (WX|CHetm) (ZYchst)
#3s| (O|stofxtchet ) ZME _
_ _ _ on pairs trading : a hybrid model based on integrating o AMSZ (Cal State Long Beach)
x| P (Bh=el=o{cstm) _ (eZESIs=m))
VAR with GRU models
Z|CHL (University of Washington Bothell)*
b2 Omrane Guedhami (University of South Carolina Are You in Good Hands? The Value Implications of the pApde]
B (DRRlAEE) 01 Bi2lof 244 JHIBIHE 9l M2 FE i (Unversity ) Pl g
(Mgfrietm) Dong H. Kim (Ohio Northern University) CEO Handovers (IRl =lm)
A (University of South Florida)
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