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Jin—Chuan Duan(National
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) Default Probabilities and Interest Expenses of
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Privately Held Firms
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(Purdue Univ,)

Measurement and Management of Exchange
Rate Exposure: New Approach and Evidence
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dEs(al ) S A (A<l A ) Behaviors of Interested Parties and Guarantee

A 7)1(H ) =oEVTEAS Option Costs of Variable Insurance Funds

a5 (Fu o219 xz=a|(o}z=) Eg:\ilzlc_)lr?wdlty Risk in a Multi—period Investment
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Which Households hold Financial Assets?

0147 (4 3] tH)
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What Explains the Idiosyncratic Volatility
in the Korean Stock Market?
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L)X 20220} : ohd/= el 4 ZHE - AR E(FA)
ur 7 Xt EE X}t = & d =

Kyoung Jin Choi

(Calgary of U,mv') A Continuous—Time Consumption and

Byung Hwa Lim ™= (ols=d) Investment Problem under Endogenous Liquidity

(Univ, of Suwon)

Hyeng Keun Koo
(Ajou Univ.,)

Constraints

BZ A (o} 1))
84 (o} )
Kiseop Lee

(Univ, of Louisville)

The Effect of Limit Order Flows at the Best
Quotes on Price Change
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Mark Salmon
(Univ, of Cambridge)

Sentiment, Beta Herding, and Cross—sectional
Asset Returns
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Vikram Nanda(Georgia
Institute of Technology)
Sabatino Silveri
(Binghamton Univ,)
Seonghee Han
(Binghamton Univ,)

gz ()3t )

CEO Power and Decision—Making under
Pressure
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Stock Return Commonality within Business
Groups: Fundamentals or Sentiment?

Inho Kim(Univ, of Cincinnati)

Share Repurchase Rumors: Signaling,

AlS{AM

Yong H. Kim(Univ, of Cincinnati) | = H(UNIST) Publication and Market Reaction

85 . =

LT M 2420 : EXHE 10 - BEZ(SE)
4 B X EEZX =2 N =

O|&M(FA7HE= )

fol

HtS F (Peking Univ,)
Alex Lau(Peking Univ,)

Correlation Risk: Is it Priced in the Global Equity
Market?

Young—Cheol Kim(Univ, of
Wisconsin—Milwaukee)

Gabjin Oh(Chosun Univ,)
Hyeongsop Shim(UNIST)

Ht= % (Peking Univ,)

Systemic Risk, Financial Crisis and Vulnerability
of Economy
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() ® 2623} : EXI2 12 ZhE ¢ FAE(Z )
& ® X EEXL = =& Hd =
HMEIF(915h) Bi2s Financial Institutions and Synchronization in an

Emerging Market: New Evidence From the
Korean Savings Bank Crisis

O|2EH(Al==AFAD

What Happened to Bank Competition after Bank
Merger Waves in Japan?

S () = Alstet 9otsto] Hstol CHSH 712 W U HEY
B 7| (v 2] o)) ST (=) X0|of Tg._ oim
H 2724t . EXIE 13 ZHE 1 dB=(Univ, of Regina)
g g X} EEZEX} = 2 M =
a48s

(Univ, of Cincinnati)

An Investment Option with Multiple Assets

O|HH (A

Market Valuation of Foreign Asset Divestitures
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Hlfdlolgﬂ 3}; FEEEE) in Emerging Economies: Korean Evidence
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