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Program
Time allocation: presentation - 25 min, discussant — 15 min, general discussion - 10 min

08.30 - 09:00 Registration
09.00 - 09:10 Welcome and opening remarks

09.10 - 10.50 Asymmetric Information in Repo Markets

Presenter: Francesco Mazzari, Swiss Finance Institute, Lugano
(co-authored with Piotr Danisewicz, Tobias Dieler, Loriano Mancini,
Julian Metzler)

Discussant: Sven Klinger, Bl Norwegian Business School

Modern Bond Markets

Presenter: Adam Zawadowski, Central European University
(co-authored with Tomy Lee, Chaojun Wang)

Discussant: Thomas Poulsen, Bl Norwegian Business School

10.50 -11.10 Coffee Break

11:10 -12.50 Regulating the Trade in Cap-and-Trade
Presenter: Bart Yueshen, Singapore Management University
(co-authored with Jian Sun)
Discussant: Hans Degryse, KU Leuven

Market Fragmentation: A Cushion Against Exchange Outages?
Presenter: Niklas Landsberg, KU Leuven

(co-authored with Hans Degryse; Bjorn Hagstromer)

Discussant: Khaladdin Rzayev, University of Edinburgh

12.50 - 13.50 Lunch Break



13.50 - 15.30

15.30 - 15.50
15.50 - 17.30

17.30

Organizers:

Pricing Variance in a Model with Fire Sales
Presenter: Albert Menkveld, Vrije Universiteit Amsterdam
Discussant: Julio Crego, Nova SBE

The Market for ODTE options: The Role of Liquidity Providers
in Volatility Attenuation

Presenter: Chayawat Ornthanalai, Rotman School of Management.
(co-authored with Gregory Adams and Jean-Sebastien Fontaine)
Discussant: Marliese Uhrig-Homburg, KIT

Coffee Break

Can preferred clearing reduce post-trade costs?

Presenter: Behnoud Alizadeh Bazrafshan, University of Calgary
(co-authored Marius Zoican)

Discussant: Sabrina Buti, Paris Dauphine University

How to retail investors use order flow data?
Presenter: Philipp Chapkovski, University of Duisburg-Essen

(co-authored with Philipp Chapkovski, Mariana Khapko, Marius Zoican)

Discussant: Christian Koenig, University of Innsbruck

End of the Conference and Farewell

Peter Gomber, Goethe University Frankfurt
Loriana Pelizzon, Leibniz Institute SAFE, Goethe University, and

Ca’ Foscari University of Venice

Ryan Riordan, Institute for Financial Innovation &

Technology at the Munich School of Management

Erik Theissen, University of Mannheim
Christian Westheide, SAFE and University of Edinburgh



Scientific Committee:

Jonathan Brogaard, University of Utah

Sabrina Buti, Université Paris Dauphine

Jean-Edouard Colliard, HEC Paris

Carole Comerton-Forde, University of Melbourne

Hans Degryse, KU Leuven

Jerome Dugast, Université Paris Dauphine

Terrence Hendershott, University of California, Berkeley
Peter Hoffmann, European Central Bank

Peter Gomber, Goethe University Frankfurt

Katya Malinova, McMaster University

Albert Menkveld, VU Amsterdam

Richard Payne, Bayes Business School

Loriana Pelizzon, SAFE and Goethe University

Talis Putnins, University of Technology, Sydney

Ryan Riordan, Institute for Financial Innovation & Technology, LMU
Andriy Shkilko, Wilfrid Laurier University

Elvira Sojli, University of New South Wales

Erik Theissen, University of Mannheim

Christian Westheide, SAFE and University of Edinburgh
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