|(:.- 14TH ICEF
—— INTERNATIONAL MOSCOW
FINANCE CONFERENCE

Friday, November, 28th
Moscow, HSE University

(Room T-510, 11, Pokrovsky P R O G RA M
blvd, and online)

10:00-10:35 WELCOME COFFEE AND REGISTRATION
10:35-10:40 WELCOME ADDRESS,

Vladimir Sokolov, Head of the International Laboratory of Financial Economics, ICEF HSE
10:40-12:00 [SESSIONI |

Chair: Maria Semenova (LaBS HSE)

1. Bimodality Everywhere: International Evidence of Deep Momentum
Chulwoo Han (Sungkyunkwan University)
Discussant: Alexey Kolokolov (New Economic School)

2. Market Efficiency in Prediction Markets — A Comparison with Derivatives
M. Fabi (Telecom Paris), R. Marfi (Collegio Carlo Alberto and University of Turin),
V. Ruffo (Frankfurt School of Finance & Management), Lorernzo Schénleber
(Collegio Carlo Alberto and University of Turin)

Discussant: Dmitry Makarov (ICEF HSE)

12:00-12:30 COFFEE BREAK

12:30-13:50 | SESSIONII |
Chair: Vladimir Sokolov (ICEF HSE)

1. The Impact of Tariff Shock on the Relocation of Chinese Industrial Chains

Yan Dong (Southwestern University of Finance and Economics), Shi Shuyu (SWUFE), Tan
Suhang (SWUFE)

Discussant: Zhen Wang (SILC Business School, Shanghai University)

2. Asymmetric Labor Income Risk: Implications for Risk-Taking in Financial Markets
Tai Lo Yeung (US| Lugano)
Discussant: Olga Kuzmina (New Economic School)

13:50-15:00 LUNCH FOR PARTICIPANTS

. . | SESSloNIIl |
15:00-17:00

Chair: Sergey Stepanov (ICEF FES HSE)

1. Do “MEASURES” of Bank Diversification Measure Up?

Priyank Gandhi (Rutgers Business School), Darius Palia (Rutgers Business School),

Jasper Pan (TCNJ School of Business)
Discussant: Sergey Tsyplakov (University of South Carolina)

2. Does short-selling risk affect equity option returns?
Jitendra Tayal (Ohio University)
Discussant: Alexey Boulatov (ICEF HSE)

3. Navigating Inflation Risk in Corporate Bond Markets
Luis Ceballos (University of San Diego), Han Xiao (CUHK, Shenzhen)
Discussant: Anna Rozhkova (ICEF HSE)

17:00-17:30 COFFEE BREAK
17:30-18:30

Banks and Climate Risks
Allen N. Berger, Carolina Distinguished Professor, H. Montague Osteen, Jr., Professor
in Banking and Finance (Darla Moore School of Business, University of South Carolina)

19:00 CONFERENCE DINNER FOR PARTICIPANTS

Moscow time: GMT+3 (Beijing, Singapore +5 hours; Rome -2 hours; New York - 8 hours)



