
conference
Lundi 7 novembre 2016
de 8h30 à 16h30 Espace Conférence de la Banque de France

31, rue Croix-des-Petits-Champs, 75001 Paris

la conférence organisée 
par la Fondation 

Banque de France (FBdF) 
en partenariat avec l’Institut Louis 

Bachelier réunira 
huit présentations 

de travaux de recherche 
sur les thèmes suivants : 

Contagion
Liquidity and Counterparty Risks 

Banking Regulation 
Credit Crisis

programme ***

en partenariat avec

https://www.weezevent.com/conference-fondation-banque-de-france
inscription gratuite

Cliquez ici



programme
8:30-9:00 WELCOME AND REGISTRATION

9:00-9:10 OPENING SPEECH / Robert Ophèle (Deputy-Governor of the Banque de France)

9:10- 10:30 CONTAGION / Chairman TBC*
Excitation in Eurozonecredit default swaps, Yacine AÏT SAHALIA (Princeton Univ.), 
Roger J.A.LAEVEN (Univ. of Amsterdam) and Loriana PELIZZON (University of Venice).
Bootstrap Percolation in Directed and Inhomogeneous Random Graphs, Thilo MEYER (Univ. 
of Munich), Nils DETERING (Univ. of Munich) and Konstantinos PANAGIOTOU (Univ. 
of Munich).
* : to be confirmed

10:30-11:00 COFFEE BREAK

11:00- 12:20 LIQUIDITY AND COUNTERPARTY RISKS / Chairman : Elyès JOUINI (Univ. Paris 
Dauphine)
Banks, liquidity management and monetary policy, Saki BIGIO (UCLA) and Javier Bianchi (Univ. 
of Wisconsin). 
Counterparty Risk Exposureof Investors in Europe, Christophe PÉRIGNON (HEC),
Christophe HURLIN (Univ. of Orléans), Grégoire ISELI (HEC) and Stanley YEUNG (HEC).

12:20 – 13:20 BUFFET

13:20 – 14:40 BANKING REGULATION / Chairman : Olivier DE BANDT (ACPR)
Bank capital, liquidity reserves regulation and insolvency risk, Julien HUGONNIER (SFI) 
and Erwan MORELLEC (SFI).
Regulatory Arbitrageand the Efficiency of Banking Regulation, Hubert KEMPF (CES) 
and Pierre BOYER (École Polytechnique).

14:40-15:10 COFFEE BREAK

15:10 – 16:30 CREDIT CRISES / Chairman : Hervé LE BIHAN (Banque de France)
Whatever it takes: TheReal Effects of Unconventional Monetary Policy, Christian EUFINGER (IE-
SEBusiness School), Viral V. ACHARYA(NYU), Tim EISERT (Erasmus Univ. Rotterdam) 
and Christian HIRSCH (Goethe University Frankfurt).
Breaking thespell wi th credit easing: self confirming credit crises in competitivesearch economies, 
Ramon MARIMON (EUI) and Gaetano GABALLO (Banque de France).
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