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Myungsoo Son AR (SIMICH) Corporate Governance and Equity Finance
(California State Univ.)
HNS (DA . . o L
225 (D20 O (ZOIH) fThe DE;cllrk kSﬁe ;)f Private Benefits : Implications
217 M (RIEA[RICIT2) rom Block Trades
» H2210 - JIEME 2 L MRANS (22U0H)
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OlE<
(Ferris State Univ.) Reciprocity in Syndicate Participation and
&R SN (ZTICH) Issuer's Welfare: Evidence from Initial Public
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Pankaj K. Jain
(Univ. of Memphis)
Jang-Chul Kim TRHAICHCH) Macro-level of Institutional Quality and Market

(Northern Kentucky Univ.)
Young Sang Kim
(Northern Kentucky Univ.)

Liquidity for Non-US Stocks

Cheoljun Eom

(Pusan National Univ.)
Woo-Sung Jung
(Pohang Unliv. of Science
and Technology)

Taisei Kaizoji
(International Christian Univ.)
Yong H. Kim

(Univ. of Cincinnati)
Jongwon Park

(Univ. of Seoul)

Sahn-Wook Huh
(Brock Univ.)

Effective Portfolio Optimization Based on Random
Matrix Theory
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Default Risk of Life Annuity and the Annuity
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$ Session I (58! 232(E) 9:00 ~ 10:30)

» 1120 : JIHYME 5 M S (D)
& =2 X EEX = 2 M =
Suk Hi kim
(Univ. of Detroit Mercy)
Kenneth A. Kim
_ _ Divi : Do Divi -
(State Univ. of New 2457(01B101TH) Anolther | ividend szzle Why Do Dividend
Paying Firms Pay Dividends Quarterly?
York at Buffalo)
Takeshi Nishikawa
(St. Johns Univ.)
ST QIR (EAID LHQ| QI =O==)} J|90| EXIZERQ 0= st
TAEH RICH) [HRLUELH) =HQ| QB =)t JIO| EAREEN DXl g
AL
ses pliorps! 2 AL AL OF|ALRE O&iH] S7)
» H1220% : JILYMSE 6 & - 201E (SIMICH)
& 2 X EEX = & M =
AL (ML) ,
21015 (ARBICH) 0 (ZOITH) The Choice betvveeh an PO, Sellout, and
L TR (ATRICH) Reverse Takeover : Korean Evidence
22I(MEDH) SEA IY E4 MEDIQ0] SE5E S0l Dot 017
== (AIAAROIPA) = seTe eET s e
The Impact of Corporate Real Estate Holdings on
Unyong Pyo e
HOA(AAAHGI2A) , Corporate Performance and Risk : Evidence from
(Brock Univ.) Korea
» H1321U : EAE 4 & SIS (GIMICH)
& =2 X EEX = & M =

MSATISSI) (IS FASK 24T 24+ AR
NEIS (&) IRMERI) | SIEZHOR Olst OIEOIM FOIELIQH FAOIE
Alolo] SHE 2

A= (=) OIS () Do Financial Activities Affect Stock Volatility?

On Relationship between Initial Margin Requirements
29 (E==24) and Volatility : New Evidence from Japan Stock
Market
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Osamah M. Al-Khazall
(American Univ. of
Sharjah)

Chong Soo Pyun
(Univ. of Memphis)

Random Walk and Martingale Difference
Hypotheses for Pacific Basin Foreign Exchange
Markets

Kang H. Park
_ C 1 1 tes in East
(Southeast Missourl L= (0I51TH) olnvergence Test of Money Market Rates in Eas
, Asia
State Univ.)
OIS (TXITH) 15 (HENH) The Correlation of Interest Rate Differential and

Exchange Rate over Capital Inflow on Stock
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Fei Ding

Young Sang Kim

How Does the Competition in Internal Capital
Market Determine the Optimal Boundary of a

(Brock Univ.)
Yong-Jae Shin
(Soong-Eui Women's College)
Howard E. Thompson
(Univ. of Wisconsin-Madison)

Nothern Kentucky Univ.
(Hong Kong Univ.) (Nothern Kentucky Univ.) Firm?
ZSE(MSAIE)

52 4( MHI%
SEN ESANEEN | Sl ezl Bt o
AAA(Univ. of HEHSIICHE ) - -
California at Berkeley)
EEM(SEU) 10]S (AM2D =5IAH0| T2 KIAl AT D5 012
) 21015 (M) 1SS0l AN =F=XI010 2t A2
Unyong Pyo

On Target Debt Ratios

» X182 : EAE 6 & 2R (Y
& T X EEX = = M =
Sahn—V\/oolk Huh LI (Z0ICH) |||iquidi"[y as a Priced Factor : Evidence from
(Brock Univ.) Intradaily Data
George Jiang Analyst Recommendations Subsequent to Stock
(Univ. of Arizona) 2&==(SIMICH) PriceyJum s : Are The Informati?/e?
2IOI(TRATH) Ps Y '
2 (e==23) OIS Quantitative Anchoring and Disposition Effects :
|&l==(KDI H2CHSHA) (ZBI012A1722) Evidences from Daily Stock Return Data
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» H19210 : 2812 & - 2A (B
& 2 A EEX = = M =
Na Dali

(Univ. of New Mexico)
Hoje Jo

(Santa Clara Univ.)
John Schatzberg
(Univ. of New Mexico)

QIOIA(STH)

The Quality and Price of Investment Banks'
Service : Evidence from the PIPE Market

Kee H. Chung . .
(State Univ. of New York at Buffalo) | BHAHE (BH=2QICH) Market Response to the Credit Rating
AIEZ (O[SH01CH) Announcements
AIOIA (ZQITH) Stol(MED) Regulatory Environment, Changing Incentives,
- == and IPO Underpricing at the Kosdag Market
» X202 : D MM A BRI (BE=QI0H)

& = X EEX = = M =

ZMRI(E=H) . ,

i (i) onmaary | 2F OF % 52 FAARO SE5 ¢ aEE

Coim Qi T GJR-GARCH Z&2 AISSI0]

238 (zoKl) Philip Inyeob Ji | MEZZIZAED} QSAIE OIXl= Lty HSH

e (Monash Univ.) | AR

Philip Inyeob Ji
(Monash Univ.)
Francis In

(Monash Univ.)

Kang H. Park
(Southeast Missouri
State Univ.)

The Impact of Subprime Mortgage Crisis on
Cross-currency Linkage of LIBOR-OIS Spreads

» H21210 : st=2FPEtE & 0leE (E=2)
g = X EEX = = M =
A (W=24E) IS (SIQICH) JHOIEKIKIO) EHSIALE MEH)| DISH AIE 01
Olg= (S 2h) HFOIA ( A2H AMOIHS! FPO| 7) Hist
A0 (SRR BIIA (MZTH) MOEIES FPO| MR i
@?%I(O[SEPOKH) ORI (TR KH:‘:—E%O;I MItS D =N /200 TH2A 00N 01K
OEASI(0I2H04CH) sk 2tst oI
=51 (QIBHCH)
John Grable OISAS AEHO m 1= S1=37)
(Kansas State Univ.) QUNIA (AECH) T':'_O'_OO_)O o AR 2501 Thet i Sl
E[ESe 0=9] i
(Kansas State Univ.)
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