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Wednesday, June 28, 2006

07:45-19:15 2006 “Merton H Miller” Doctoral Program (4 parallel sessions)
Organizer: John A Doukas, ODU Business School, EFM)
07:30 - 19:00 Registration |,EOI, Avda. Gregorio del Amo, 6 - 28040 Madrid (Spain)
OPEN FORUM PRESENTATIONS
09:00 -11:00 Presentations (11 parallel Open Forum sessions*) Sessions a1 - a11
11:00 - 11:15 Coffee break
11:15-13:00 Special Session: “Hedge Funds I: Performance and Risk” Special Session
Organizer: Bing Liang and Mila Getmansky Sherman, University of
Massachusetts-Amherst
Session Room: Auditorium, EOI, Avda. Gregorio del Amo, 6 - Madrid
13:00 - 14:00 Lunch break
14.00 - 15:45 Presentations (10 parallel Open Forum sessions*) Sessions 1 -p10
15:45 - 16:00 Coffee break
16:00 - 17:45 Presentations (10 parallel Open Forum sessions*) Sessions y1-y10
18:00 — 19:00 Openning ceremony
19:00 - 20:30 Reception

Thursday, June 29, 2006

07:45-11:00 Registration Il, EOI, Avda. Gregorio del Amo, 6 - 28040 Madrid (Spain)
08:30-10:15 Presentations (12 parallel sessions®) Sessions A1 - A12
10:15-10:30 Coffee break
10:30 - 12:30 Special Session: “Risk and Return of Alternative Investments” Special Session
Organizer: A Ludovic Phalippou
Session Room: Auditorium, EOI, Avda. Gregorio del Amo, 6 - Madrid
12:30 - 13:30 Lunch break
13:30 - 15:15 Presentations (12 parallel sessions®) Sessions B1 - B12
15:15 - 15:30 Coffee break
15:30 - 17:15 Presentations (12 parallel sessions®) Sessions C1-C12
17:15-17:30 Coffee break
17:30 - 18:45 Special Session: “Behavioral Finance I: Corporate Finance” Special Session

Organizer: Harrison Hong, Princeton University
Session Room: Auditorium, EOI, Avda. Gregorio del Amo, 6 - Madrid




Friday, June 30, 2006

07:45-11:00 Registration I, EOI, Avda. Gregorio del Amo, 6 - 28040 Madrid (Spain)
08:00 — 09:45 Presentations (12 parallel sessions*) Sessions D1 - D12
09:45-10:00 Coffee break
10:00 - 11:45 Presentations (12 parallel sessions*) Sessions E1 - E12
11:45 - 12:45 TRANSPORTATION BY BUS* to the FINANCIAL CITY “GRUPO
SANTANDER” (Boadilla del Monte) for the rest of the day**
12:45 -13:45 Lunch break
13:45-15:30 Special Session: “Behavioral Finance II: Capital Markets” Special Session
Organizer: Harrison Hong, Princeton University
Session Room: Aula Magna, Centro Formacion, Ciudad Financiera “Grupo
Santander” (Boadilla del Monte)
13:45 - 15:30 Alternative programme: Visit to the Financial City’s, visit to the Art Museum
or golf practice
15:30 — 15:45 Coffee break
15:45-17:30 Presentations (14 parallel sessions®) Sessions F1 - F12
15:45-17:30 Alternative programme: Visit to the Financial City’s, visit to the Art Museum
or golf practice
17:30-17:45 Coffee break
17:45 -19:30 Presentations (13 parallel sessions®) Sessions G1 - G11
17:45-19:30 Special Session: “Fine Art Investment and Banking” Special Session
Organizer: Rachel Campbell, Universiteit Maastricht
Session Room: Aula Magna, Centro de Formacién, Ciudad Financiera “Grupo
Santander” (Boadilla del Monte)
17:45-19:30 Alternative programme: Visit to the Financial City's, visit to the Art Museum
or golf practice
19:30 - 20:00 Time to get dressed
20:00 - 20:45 Keynote Speech: “Optimal Microstructures"’ Keynote Speech
Maureen O'Hara, Cornell University
Session Room: Auditorium, Centro de Formacion, Ciudad Financiera “Grupo
Santander” (Boadilla del Monte)
20:45 - 21:00 Awards ceremony
Session Room: Auditorium, Centro de Formacion, Ciudad Financiera “Grupo
Santander” (Boadilla del Monte)
21:00 - 23:00 Gala Dinner
Ciudad Financiera “Grupo Santander” (Boadilla del Monte)
23:00 —23:30 Transportation to hotels by bus

** Please, bring a bag with formal clothes for the gala dinner. There will be a locker and rooms available to change clothes.

Saturday, July 1, 2006

08:30-10:15 Presentations (12 parallel sessions*) — 36 papers Sessions H1 - H12
Location: EOI, Avda. Gregorio del Amo, 6 - 28040 Madrid (Spain)

10:15 - 10:30 Coffee break

10:30 - 12:15 Special Session: “Hedge Funds: Views from Major Hedge Fund Centers” Special Session

Organizers: Bing Liang and Mila Getmansky Sherman, University of
Massachusetts-Amherst
Session Room: Auditorium, EOI, Avda. Gregorio del Amo, 6 - Madrid

12:15

Conference ends
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