
 

 
  

 
 

3rd Dauphine Finance Ph.D. Workshop 
Day 1 - Paris, June 8th 2020 

 

Location: Université Paris Dauphine - PSL 
Place du Maréchal de Lattre de Tassigny, 75016 Paris. Nearest metro stations: Porte Dauphine (line 2) and Avenue                  
Foch (RER line C). The workshop will take place from 3pm to 8pm on Zoom. 

 

14:55 - 15:00 
Welcome Address 

Moderators: Zoran Filipovic & Tamara Nefedova (Université Paris Dauphine - PSL) 

Session 1 Chair: TBA 

15:00 - 15:45 

Expense Matters: Do Low-fee Index Funds Have a Spillover Effect on Actively-managed Fund Flows in the 
Same Fund Family? 
Mengqiao Du - University of Mannheim 

Discussant: Karamfil Todorov (International Monetary Fund)  

15:45 - 16:30 
Will Asset Managers Survive to the Advent of Robots? An Optimal Contracting Approach 
Vincent Tena - Toulouse School of Economics 

Discussant: Marius Zoican (University of Toronto, Rotman) 

16:30 - 17:15 
Collectibles Tokenization & Optimal Security Design 
Blair Vorsatz - University of Chicago Booth School of Business 

Discussant: TBA 

17:15 - 17:45 Break - Open Chat Room 

Session 2 Chair: TBA 

17:45 - 18:30 
A Sustainable Capital Asset Pricing Model (S-CAPM): Evidence from Green Investing and Sin Stock Exclusion 
Olivier David Zerbib - Tilburg University & ISFA 

Discussant: Federico Severino (Université Laval) 

18:30 - 19:15 
Idiosyncratic Disagreement and the Cross-Section of Stock Returns 
Lawrence Hsiao - Kellogg School of Management, Northwestern University 

Discussant: Andrea Barbon (University of St. Gallen) 
19:15 - 20:00 Open Chat Room 

 

 

Contacts: 
 

▪ Caroline Raskopf caroline.raskopf@dauphine.psl.eu  
▪ Nils Habert nils.habert@dauphine.psl.eu 
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3rd Dauphine Finance Ph.D. Workshop 
Day 2 - Paris, June 9th 2020 

Location: Université Paris Dauphine - PSL 
Place du Maréchal de Lattre de Tassigny, 75016 Paris. Nearest metro stations: Porte Dauphine (line 2) and Avenue                  
Foch (RER line C). The workshop will take place from 3pm to 8pm on Zoom. 

14:55 - 15:00 
Welcome Address 
Moderators: TBA 

Session 3 Chair: TBA 

15:00 - 15:45 
What are the shareholder value implications of non-voted shareholder proposals? 
Maxime Couvert - Ecole Polytechnique Fédérale de Lausanne (Swiss Finance Institute) 

Discussant: Ryan Williams (University of Arizona)  

15:45 - 16:30 
Conglomerate Firms and Corporate Venture Capital 
Yifei Zhang - Toulouse School of Economics 

Discussant: Caroline Genc (Université Paris Dauphine - PSL)  

16:30 - 17:15 
Unbundling research and brokerage: implications on information acquisition and welfare 
Junli Zhao - HEC Paris 

Discussant: Lira Morta (Columbia Business School)  

17:15 - 17:45 Break - Open Chat Room 

Session 4 Chair: TBA 

17:45 - 18:30 
Endogenous Risk-Exposure and Systemic Instability 
Chong Shu - USC Marshall School of Business 

Discussant: Samir Elsadek Mahmoudi (Georgia State University)  

18:30 - 19:15 
Preferred-Habitat Lenders in the Age of Fintech 
Mark Johnson - The Ohio State University, Fisher College of Business 

Discussant: Paul Beaumont  (McGill University/Université Paris Dauphine - PSL) 
19:15 - 20:00 Open Chat Room 

 

Contacts: 
 

▪ Caroline Raskopf caroline.raskopf@dauphine.psl.eu  
▪ Nils Habert nils.habert@dauphine.psl.eu 
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