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SAIF Seminar Schedule 2021

Topic
The Value of a Cure: An Asset Pricing
Perspective

Debt Financing in the Long Run

A Long Leg and a Short Leg Make For a Wobbly

Equilibrium

AlphaPortfolio: Direct Construction Through
Reinforcement Learning and Interpretable Al
Uncertainty Resolution Before Earnings
Announcements

Hidden Non-Performing Loans in China

Mutual Fund Revenue Sharing in 401(k) Plans
Optimal Cross-Sectional Regression
Eponymous Hedge Funds

Lending Ecosystem and the Value of Credit

History Data
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Shanghai Advanced Institute of Finance,

Timothy Johnson

Speaker: Affiliation:

University of lllinois

Hong Chen SAIF, Shanghai Jiao Tong
University
Stavros Panageas UCLA

Lin William Cong

Cornell University

Tianyue Ruan

Grace Xing Hu PBCSF

National University of

Singapore

Veronika Krepely Pool  Vanderbilt University

Vikas Agarwal
Yiyao Wang

Yan Liu Purdue University

Georgia State University
SAIF, Shanghai Jiao Tong

University

Shanghai Jiao Tong University, 211 West Huaihai Road,Shanghai, P.R.China, 200030

Type:

n < < <


https://giesbusiness.illinois.edu/profile/timothy-johnson
https://www.saif.sjtu.edu.cn/faculty-research/faculty/chen-hong
https://www.anderson.ucla.edu/faculty-and-research/finance/faculty/panageas
https://www.johnson.cornell.edu/faculty-research/faculty/lc898/
http://eng.pbcsf.tsinghua.edu.cn/portal/article/index/id/1612.html
https://bizfaculty.nus.edu.sg/faculty-details/?profId=538
https://business.vanderbilt.edu/bio/veronika-pool/
https://krannert.purdue.edu/academics/Finance/faculty.php?username=liu2746
https://www.purdue.edu/
https://robinson.gsu.edu/profile/vikas-agarwal/
http://en.saif.sjtu.edu.cn/faculty-research/wang-yiyao
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2021-05-12%

2021-05-14

2021-05-19

2021-05-21

2021-05-26
2021-05-28

2021-06-02*

2021-06-04

2021-06-11

2021-06-18

www.saif.sjtu.edu.cn

Two Tales of Debt

Non-Sovereign Stores of Value
Monthly Cash-Flow News and FOMC
Announcement Returns

Conflicts in Private Family Firms

Rise of Bank Competition: Evidence from
Banking Deregulation in China

State Ownership Structure and Asset Prices:
Return Predictability in China

The Debt Capacity of a Government
Competition, Reputation, and Venture Capital
Investment

Markup Shocks and Asset Prices

Marking to Market Corporate Debt

Waiting for Capital: Dynamic Intermediation in

llliquid Markets

Indirect Insider Trading
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Yueran Ma

Urban Jermann

Claire Hong

Alminas Zaldokas

Hong Ru

Jincheng Tong

Chunyu Yang
Ruidi Huang

Jun Li

Lukas Schmid

Konstantin Milbradt

Chao Jiang

Shanghai Jiao Tong University, 211 West Huaihai Road,Shanghai, P.R.China, 200030

Shanghai Advanced
Institute of Finance
LEREGERER

The University of Chicago
University of Pennsylvania
SAIF, Shanghai Jiao Tong
University

The Hong Kong University of
Science and Technology
Nanyang Technological
University

University of Toronto

Bl Norwegian Business School

Southern Methodist University

SAIF, Shanghai Jiao Tong
University

University of Southern
California

Northwestern University

University of South Carolina


https://www.chicagobooth.edu/faculty/directory/m/yueran-ma
http://finance.wharton.upenn.edu/~jermann/
http://en.saif.sjtu.edu.cn/faculty-research/hong-yurong
https://www.bm.ust.hk/fina/faculty/directory/alminas
https://dr.ntu.edu.sg/cris/rp/rp01160
https://www.utsc.utoronto.ca/mgmt/jincheng-tong
https://www.bi.edu/about-bi/employees/department-of-finance/chunyu-yang/
https://www.smu.edu/cox/Our-People-and-Community/Faculty/Ruidi-Huang
http://en.saif.sjtu.edu.cn/faculty-research/li-jun-e
https://www.marshall.usc.edu/personnel/lukas-schmid
https://www.kellogg.northwestern.edu/faculty/directory/milbradt_konstantin.aspx
https://sc.edu/study/colleges_schools/moore/directory/jiang_chao.php
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Competition Network, Distress Propagation, and  Winston Dou

Stock Returns

2021-09-17

Common Ownership, Competition, and Top

Martin Schmalz

Management Incentives

2021-09-24
2021-10-08

Sustainability in a Risky World

On Interest-Bearing Central Bank Digital

John Y. Campbell

Philip Bond

Currency with Heterogeneous Banks

2021-10-15

Central Bank Digital Currency Design: The

Haoxiang Zhu

Interest Rate-vs-Convenience Frontier

2021-10-22
2021-10-29

Do Responsible Investors Invest Responsibly?

Firm Quality Dynamics and the Slippery Slope of

Pedro Matos

Ye Li

Credit Intervention

2021-11-05

Do Images Provide Relevant Information to

Azi Ben-Rephael

Investors? An Exploratory Study

2021-11-12

2021-11-12

Debt Maturity Management

Does the Salience of Risk Affect Large, Risky

Yunzhi Hu

Cloe Garnache

Asset Prices?

2021-11-19

Operating Hedge and Gross Profitability

Leonid Kogan

Premium

www.saif.sjtu.edu.cn
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Wharton School, University of
Pennsylvania

University of Oxford

Harvard University

University of Washington

Massachusetts Institute of
Technology
University of Virginia

The Ohio State University

Rutgers Business School

University of North Carolina at

Chapel Hill

Oslo Metropolitan University

Massachusetts Institute of

Technology


https://finance-faculty.wharton.upenn.edu/wdou/
https://www.sbs.ox.ac.uk/about-us/people/martin-schmalz
https://scholar.harvard.edu/campbell/home
https://foster.uw.edu/faculty-research/directory/philip-bond/
http://www.mit.edu/~zhuh/Zhu.html
https://www.darden.virginia.edu/faculty-research/directory/pedro-matos
https://fisher.osu.edu/people/li.8935
http://www.business.rutgers.edu/faculty/azi-ben-rephael
https://yunzhihu.web.unc.edu/
https://www.oslomet.no/en/about/employee/cloegarn/
https://mitsloan.mit.edu/faculty/directory/leonid-kogan

~ Shanghai Advanced
* Institute of Finance
A tERmESaMER

2021-12-03 A Dynamic Theory of Lending Standards Michael Fishman Northwestern University
2021-12-17 Financing Public Goods Hanyi Yi Boston College

Note: Dates with asterisk (*) indicate Wednesday brownbag seminar. V=virtual, S=on-site.
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https://www.kellogg.northwestern.edu/faculty/directory/fishman_michael_j.aspx
https://www.bc.edu/bc-web/schools/carroll-school/faculty-research/faculty-directory/hanyi--livia--yi.html

