Theme: From Theory to Practice
JOINT INQUIRE UK AND INQUIRE EUROPE SEMINAR

to be held at the Grand Hotel, Brighton

from 18 to 20 March 2001

PROVISIONAL OUTLINE PROGRAMME
Sunday 18 March


7.00 pm
Welcome Reception and Dinner 
Monday 19 March

7.30 am
Breakfast
8.30

Opening Remarks

8.40
         
Exchange Rate Exposure among European Firms: Evidence from France, Germany and the UK
*Bill Rees and Sanjay Unni
Universities of Glasgow and Strathclyde
09.30

The Geography of Equity Listing: Why Do Companies List Abroad? 
Macro Pagano, Ailsa Roell and *Joseph Zechner
Centre for Economic Policy Research and Universities of Salerno, Princeton and Vienna
10.20

Coffee
10.50

Equity-linked Saving: A New Product Range for Retail Investors
Harry Kat
University of Reading
11.40

Portfolio Choice and Retirement Income Solutions
*Sandeep Kapur and Mike Orszag
Birkbeck College, London
12.30

Break

12.45

Lunch

3.00

Option Pricing with discrete Rebalancing
Jean-Louis Prigent, *Olivier Renault and Olivier Scaillet
Université de Cergy Pontoise, London School of Economics and Université Catholique de Louvain

Monday 19 March (continued)
3.50

Managing Currency Risk with Forward Rate Bias
*Emmanuel Acar and Bapi Maitra
Citibank

4.40

Tea 

5.10

Hedge Fund Management Using Cointegration: The Latest Evidence
Carol Alexander
University of Reading

6.00

Break

7.00

Departure for dinner at the British Engineerium
Tuesday 20 March
7.30 am
Breakfast
8.40
       
Geographic Patterns of Trading Profitability in the Xetra Market
Harald Hau
INSEAD and Centre for Economic Policy Research
9.30

Is Stock Price a Good Measure for Assessing Value-Relevance of Earnings? An Empirical Test 

Joshua Ronen
Stern School of Business, New York University
10.20

Coffee
10.50

Modelling Interdependencies and International Price Relationships between EU Stock Index and Index Futures Markets
Antonios Antoniou, *Gioia Pescetto and Antonis Violaris
University of Durham
11.40

Transaction Costs and Trading Strategies: an Empirical Analysis on Global Equity Markets
Pierre Sequier

Sinopia Asset Management

12.30

Break

12.45

Lunch

2.30

Close




*
Speaker where more than one author


Research sponsored by INQUIRE

