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Date Speaker Topic 

20.09. 
Bruno Biais 
Toulouse School of Economics 

Variation margins, fire sales, and information 
constrained optimality 

27.09. 
Shmuel Baruch 
University of Utah 

The Distortion in Prices due to Passive Investing 

04.10. 
Ludovic Phalippou 
Saïd Business School 

How Alternative Are Private Markets? 

11.10. 
Ragnar Juelsrud 
Norges Bank 

Granular Credit Risk 

18.10. 
Paul Ehling 
Norwegian Business School 

Tax Collection from Realized Capital Gains on Equity 

25.10. 
Lukas Schmid 
Duke University 

The Risks of Safe Assets 

01.11. 
Tim Schmidt-Eisenlohr 
Federal Reserve Board 

Institutional Investors, the Dollar, and U.S. Credit 
Conditions 

08.11. 
Federico Bandi 
Johns Hopkins University 

Spectral factor models 

15.11. 
Jörgen Haug 
NHH 

Options and Risk 

22.11. 
Heinz Zimmerman 
University of Basel 

Steady state analysis of market fundamentals: An 
exploration 

29.11. 
Michael Hasler 
University of Texas at Dallas 

Does the CAPM Predict Returns? 

06.12. 
Jules van Binsbergen 
Wharton School 

Risk-Free Interest Rates 

13.12. 
Marco Di Maggio 
Harvard Business School 

Second Chance: Life without Student Debt 

20.12. 
Matteo Crosignani 
University of Michigan 

Zombie Credit and (Dis-)Inflation: Evidence from Europe 

 

 


