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4t BOCCONI AND CEPR FINANCE CONFERENCE ON

ASSET PRICING

8:30 am
Registration of participants

9:00 am
Welcome by Organizers

|
Session 1

New Perspectives on Stocks, Options,
and Insurance

9:10 am

The POP Premium: Populism and the
cross-section of stock returns

Ric Colacito UNC

Discussant
Tarek Hassan Boston University

9:50 am

Intermediary Option Pricing
Julian Terstegge Michigan Ross
Discussant

Can Gao University of St. Gallen

10:30 am
Economics of Property Insurance
Hyeyoon Jung New York FED

Discussant
Quirin Fleckenstein HEC

11:10 am

Break

Réntgent Building

Via Réntgen 1, first floor

Session 2
Asset Management

11:45 am
Target Allocation Funds, Strategic

Complementarities, and Market Fragility

Itay Goldstein Wharton

Discussant
Marco Loseto Bocconi University

12:25 pm

Rethinking Mutual Fund Performance: From

Traditional Alpha to Achievable Alpha
Raman Uppal EDHEC

Discussant
Riccardo Sabbatuci SSE

|

1:05 pm

Lunch

Réntgent Building

Via Réntgen 1, first floor

Session 3
Credit Markets and Monetary Policy

2:35 pm

When the Tide Goes Out: The Effect of QE
on the Structure of the Financial System
Matteo Leombroni Boston College

Discussant
Karamfil Todorov BIS

3:15 pm
The Global Credit Cycle
Nina Boyarchenko New York FED

Discussant
Bjorn Richter NOVA

|
3:55 pm
Break

I

4:30 pm

Keynote Speech

Markus Brunnermeier Princeton University

|
5:45 pm
Final Remarks

I

7:15 pm

Dinner

by invitation only
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