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(PRELIMINARY) PROGRAM (version July 21) 
Autumn Seminar 2005 Inquire Europe
October 2 – 4, 2005

Grand Hotel, Vienna, Austria



Portfolio Choice and Risk Premia
Sunday, 2 October 2005
19.00 
Welcome Reception and Dinner at the Grand Hotel, Vienna
Monday, 3 October 2005

7.30 – 8.30
Breakfast

8.30 – 8.45
Opening Remarks

8.45 – 9.30
Key note address and positioning of the other presentations



Wayne Ferson, Boston College 
9.30 – 10.30
Predicting Stock Returns



Doron Avramov and Tarun Chordia* Goizueta Business School
10.30 – 11.00
Break
11.00 – 12.00
Demand-Based Option Pricing 



Nicolae Garleanu* (Wharton School of Business), Lasse Heje Pedersen and



Allen M. Poteshman

12.00 – 14.00
Lunch 

14.00 – 15.00
Momentum Meets Reversals 



David McLean, Boston College 
15.00 – 16.00
Strategic Asset Allocation with Liabilities: Beyond Stocks and Bonds


Roy Hoevenaars (Maastricht University and ABP)*, Roderick Molenaar, Peter Schotman and Tom Steenkamp

16.00 – 16.30
Break

16.30 – 17.30
Investing for the Long-Run in European Real Estate

Carolina Fugazza, Massimo Guidolin (Federal Reserve Bank of St. Louis) and Giovanna Nicodano *

18.30   
Departure for Social Program


* Speaker at the seminar
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(PRELIMINARY) PROGRAM
Autumn Seminar 2005 Inquire Europe
October 2 – 4, 2005

Grand Hotel, Vienna, Austria



Portfolio Choice and Risk Premia
Tuesday, 4 October 2005
7.45 – 8.30
Breakfast

8.30 – 9.30
Corporate Innovation, Price Momentum and Equity Returns 


Maria Vassalou* (Graduate School of Business) and Kodjo Apedjinou 

9.30 – 10.30
Downside Risk



Andrew Ang, Joseph Chen* (Marshall School of Business) and Yhang Xing 

10.30 – 11.00
Business Meeting Inquire Europe
11.00 – 11.30 
Break and check-out
11.30 – 12.30
Value at Risk and the Cross-section of Hedge Fund Returns



Turan G. Bali, Suleyman Gokcan and Bing Liang* (University of Massachusetts-Amherst) 

12.30 – 13.30
Lunch and end of the meeting
13.30

Departure of coach to the Airport


* Speaker at the seminar
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