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BI Norwegian Business School, Online 

 
The Centre for Asset Pricing Research of BI Norwegian Business School is hosting the 2021 BI‐ SHoF 
Conference in Oslo. The 2022 BI‐SHoF conference will be hosted by the Swedish House of Finance in 
Stockholm. 

Organizers: Adrien d’Avernas, Riccardo Sabbatucci, Sven Klingler & Tatyana Marchuk 

 

Program 

Each paper has 45 minutes, which are divided as follows 

¶ 30 min for the presentation 

¶ 10 min for the discussant 

¶ 5 min for the presenter to answer the discussant, and take questions from the audience. 
Presenters and discussants are kindly asked to upload their slides on the computer before the start of 
their session. 

 

Thursday, August 12, 2021 

13:00 – 13:05   Welcome and opening remarks 

Session 1. Chair: Tatyana Marchuk (BI) 

13:00 – 13:05    Cyclical risk appetite 

Elisa Luciano (Collegio Carlo Alberto)  

Discussant:  Paul Ehling (BI) 

13:55 – 14:40 Stock market participation and portfolio shares over the life-cycle 
 Francisco Gomes (LBS) 

Discussant: Martin Blomhoff Holm (UiO) 

14:45 – 15:30 Forgiven but not forgotten: Emerging market credit spreads following debt relief 
 David Lando (CBS) 

Discussant: Valeri Sokolovski (HEC Montréal) 

 

15:30 – 16:00 Coffee break and breakout rooms 

 

https://papers.ssrn.com/sol3/papers.cfm?abstract_id=3808350
https://research.cbs.dk/en/publications/forgiven-but-not-forgotten-emerging-market-credit-spreads-followi


https://papers.ssrn.com/sol3/papers.cfm?abstract_id=3499681
https://finance.unibocconi.eu/sites/default/files/files/media/attachments/Paper_Belo20200220102951.pdf
https://academic-oup-com.ezproxy.library.bi.no/rfs/article/36/12/4824/7180284?login=true
https://semen.buaa.edu.cn/info/1116/15568.htm
https://semen.buaa.edu.cn/info/1116/15568.htm
https://www.nber.org/papers/w28834
https://www.hhs.se/globalassets/swedish-house-of-finance/research/ssrn-id3594064.pdf

