Steve Ross Conference
Program

Friday, October 12, 2007

6:30 - 8:00pm Reception and appetizers
8:00pm Dinner

Saturday, October 13, 2007

7:30 - 9:00am Breakfast

9:00 - 10:15am Papers presentations

1. Torben Andersen, Dissecting Market Pricing of Return Volatility: Up-Variance vs.
Down-Variance, (joint with Oleg Bondarenko)

. Massimo Massa, The Effects of Bond Supply Uncertainty on the Leverage of the Firm,
(joint with Ayako Yasuda and Lei Zhang)

3. K. Jeremy Ko, Leveraged Investor Disclosures and Concentrations of Risk
10:15 - 10:45am Coffee Break

10:45 - 11:45am Panel Discussion: Agency Problems in Finance
Panelists: Anat Admati, Doug Diamond, Phil Dybvig, Paul Pfleiderer, and Chester Spatt

1:45am - 2:00pm Lunch Break

2:00 - 3:00pm Panel Discussion: Practitioners Reflections
Panelists: Andrew Carron, Michel Croughy, Ramy Goldstein, and Mike Walsh.

3:00 - 3:30pm Coffee Break

3:30 - 5:00pm Panel Discussion: Behavioral Finance
Panelists: Jonathan Berk, John Campbell, Mark Grinblatt, Will Goeztmann, Gur
Huberman, and Leonid Kogan

5:15-6:15pm General discussion

6:30 - 7:30pm Reception

7:30pm Dinner
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