EFA/EIASM Doctoral Tutorial 2006

Program

8.45hrs 

Welcome

9.00 – 9.45hrs:

1. Anders Trolle, Copenhagen Business School

“Dynamic Interest Rate Derivative Strategies in the Presence of Unspanned Stochastic Volatility”

Discussant:

Giovanni Barone-Adesi, University of Lugano

9.45 – 10.30hrs:

2. Francisco Palomino, Carnegie Mellon University

“Optimal Monetary Policy and the Term Structure of Interest Rates”

Discussant:

Marno Verbeek, Erasmus University Rotterdam

10.30 – 10.45hrs: 
Break

10.45 – 11.30hrs:


3. Peter Tind Larsen, University of Aarhus

“Default Risk, Debt Maturity and Levered Equity’s Risk Shifting Incentives”

Discussant:

Ernst Maug, University of Mannheim

11.30 – 12.15hrs:

4. Philipp Jostarndt, University of Munich and Said Business School

“Of Bail-Outs and Bankruptcies: A Study of Distressed Debt Restructurings in Germany”

Discussant: 

Wolfgang Bühler, University of Mannheim

12.15 – 13.15hrs:
Lunch

13.15 – 14.00hrs:

5. Marina Martynova, Tilburg University

“Sources of Transaction Financing in Corporate Takeovers”


Discussant:

Tom Berglund, Swedish School of Economics and Business Administration

14.00h – 14.45hrs:

6. Peng Cheng, University of Surrey

“Related Party Transactions and IPO Operating Performance – Chinese Evidence”

Discussant:

Bart Lambrecht, Lancaster University

14.45 – 15.00hrs: Break

15.00 – 15.45hrs:

7. Mark Abrahamson, Said Business School

“Conflicts of Interest in IPOs: An Analysis of Underpricing and Aftermarket Liquidity”

Discussant: 

Ibolya Schindele, BI Norwegian School of Management

15.45 – 16.30hrs:

8. Artashes Karapetyan, University of Zurich

“The Size of Credit Bureaus with Multiple Lender Relationships”

Discussant:

Ulrig Hege, HEC School of Management
16.30 – 17.15hrs:

9. Toke Hjortshøj, University of Aarhus

“Managerial Risk-Shifting Incentives of Option-Based Compensation: Firm Risk, Leverage and Moneyness”

Discussant:

Abraham Ravid, Rutgers University

