EFA Doctoral Tutorial 2007
Preliminary Program

8.45h :


Welcome
9.00 – 9.45h :

1. Darwin Choi, Yale University
“Bad News Isn’t So Bad: A Microstructure Model with the Disposition Effect”

Discussants:
Loriana Pelizzon, University of Venice
Alexander Ising, University of St. Gallen

9.45 – 10.30h :
2. Sébastien Michenaud, HEC School of Management

“Analysts Consensus Fixation and Corporate Investment”

Discussants:
Frans de Roon, Tilburg University
Darwin Choi, Yale University
10.30 – 10.45h :
Break

10.45 – 11.30h :

3. Denitsa Stefanova, HEC Montréal, Canada

“Dependence Modeling of Joint Extremes via Copulas: A Dynamic Portfolio Allocation Perspective”
Discussants:

Bruno Gerard, Mellon Capital
Alexandros Kostakis, University of York
11.30 – 12.15h :

4. Pierre Monnin, University of Zurich

“Fundamental Stock Price with the Consumption CAPM: An International Comparison“
Discussants:

Juan Carlos Rodriguez, Tilburg University
Denitsa Stefanova, HEC Montréal

12.15 – 13.30h :
Lunch
13.30 – 14.15h:
5. Bert D’Espallier, Hasselt University

“Investment-Sensitivities or Cash-Sensitivites? An Evaluative Framework for Measures of Financial Constraints”
Discussants:

Tom Berglund, Swedish School of Economics and Business Administration, Helsinki
Jesus Manuel Salas, University of Oklahoma

14.15 – 15.00h :
6.  Jesus Manuel Salas, University of Oklahoma

“The Cash Holdings Hypothesis of Dividend Policy: Evidence From Dividend Initiations”
Discussants:

Esther Eiling, University of Toronto
Bert D’Espallier, Hasselt University
15.00 – 15.15h :
Break

15.15 – 16.00h :

7. Alexandros Kostakis, University of York

“Mind Coskewness: A Performance Measure For Prudent, Long-Term Investors”
Discussants:

Alessandro Sbuelz, Verona University
Pierre Monnin, University of Zurich
16.00 – 16.45 :
8. Alexander Ising, University of St. Gallen

“Disposition Effect and Mutual Fund Performance”
Discussants:

Gordon Gemmill, University of Warwick

Sébastien Michenaud, HEC School of Management

