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JE5 Chair 1 EHL Shigenori Shiratsuka (B EZEFAKF: Keio University)

13:10~13:45
JRH =354 Kimie Harada ("9 K% Chuo University)



“An Event Study of Gradually Excluded Stocks from TOPIX -Macro Calm and Micro
Storms-”

13:45~14:20 PERE%E Toshitaka Sekine (—#& K5 Hitotsubashi University)
“Dark Matter of Japanese Government Bonds”

Coffee Break

tyiar2 eBORO RS

Ji £ Chair f&H 15— Shin-ichi Fukuda (B F{ K% University of Tokyo)
14:30~15:05 HEZE L Shigenori Shiratsuka (B EFEZA AR Keio University)
“What Does the Yield Curve Control Policy Do?”

15:05~15:40 EHFEH Yoshihiro Tamai (#1143 )1| K% Kanagawa University)
“Monetary Policy, Credit Cycles and the Capital Formation in an Overlapping
Generations Model”

Coffee Break

HigEt > 2l (JSME-KMFA Joint Workshop)
(5 25 77, AN 8y, B 747)
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16:00--16:40

"The Effect of a Large Scale Issuance of State-Owned Company Bonds on the Corporate
Bond Markets: A Case of Korea Electric Power Corp."

AT Yoonsoo Lee (Sogang University)

e EARZEE (PR

16:40--17:20

"Spread, Haircut, and Collateral Quality in the Repo Market: Theory and Evidence"
WA Sangyup Choi (Yonsei University)

e PR (CRFERT)

17:20--18:00

"What will happen when a Big tech owns a bank?"

WA Eunjung Yeo (Chung-Ang University)

lEme: ZHITRE (—HEKRT)

18:30~ R4 Dinner



