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Financial Markets and Frictions
An Intermediary Asset Pricing Approach (IAP)

Event: WIAP- Women in Intermediary Asset Pricing
Date: Thursday, 16" May 2024
Place: House of Finance, room 2.45 ,Boston”
' Goethe University Frankfurt am Main
Time Table

09:30 — 10:00 am

Welcome

09:30 — 11:15 am

Leyla Han (Boston University)
»Information-Driven Volatility” (with Hengjie Ai and Lai Xu)

Discussant: Nicole Branger (University Minster)

11:15-11:45 am

Break

11:45 - 01:00 am

Aleksandra Rzeznik (York University)
»Peer fragility, liquidity preferences, and the propagation of financial
shocks” (with Ben Sand)
Discussant: Monika Gehde-Trapp (Eberhard Karls University

Tiibingen)

Organization:

Karlsruher Institut fiir Technologie (KIT)

Chair of Financial Engineering and Derivatives
Bllcherstr. 17

76185 Karlsruhe

Phone: +49 (0)721/608-48183
derivate@fbv.kit.edu

DF Deutsche
Forschungsgemeinschaft

For further mformatlon,
feel free to visit our webpage!
https://www.intermediaryassetpricing.de/
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