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B3] WROCEAW CONFERENCE IN FINANCE
EalFA] CONTEMPORARY TRENDS AND CHALLENGES

CONFERENCE PROGRAMME/1

Date: Tuesday, 12/Sep/2017

2:30pm

6:00pm

Workshop

Location: room 003 building Z1 (Wroctaw University of Economics)

7:00pm

8:45am

9:00am

Get together

Location: Stary Klasztor Pub, Purkyniego 1 Street, Wroctaw
Date: Wednesday, 13/Sep/2017

Opening of the Conference

Location: room A

Chair: Krzysztof Jajuga, Wroctaw University of Economics, Poland

9:00am

10:45am

Plenary 1
Location: room A

Chair: Krzysztof Jajuga, Wroctaw University of Economics, Poland

Trends and Challenges. A Banking Sector Perspective

Krzysztof Pietraszkiewicz

The Polish Bank Association, Poland

The role of development institutions in the economy

Pawet Borys

Polish Development Fund, Poland

Leadership vs management

Leszek Czarnecki
Getin Noble Bank, Poland

10:45am

Coffee break
Location: Lobby

11:15am

12:45pm

Plenary 2
Location: room A

Chair: Hermann M. Locarek-Junge, TU Dresden, Germany

Responses of Monetary Policies in Central Europe to Global Economic and Financial Risks

Lucjan Orlowski

Sacred Heart University, United States of America

A social-psychological explanation of the variation in risk-taking behavior

Oded Stark
University of Bonn, Germany
12:45pm Lunch
Location: Lobby
1:45pm B 1: Banking 1 CF 1: Corporate Finance 1  FM 1: Financial Market 1  PF: Public Finance QM 1: Quantitative

3:15pm

Location: room VIII

Chair: Matgorzata Olszak,
Uniwersytet Warszawski,
Poland

The production or
intermediation approach?
- it matters

Martin Boda, Zuzana
Piklova

Matej Bel University in
Banska Bystrica, Faculty of
Economics, Slovak
Republic

Discussant: Matgorzata
Olszak (University of
Warsaw)

Bank-specific
determinants of

Location: room lll

Chair: Julia Koralun-
Bereznicka, University of
Gdansk, Poland

The Role of Country Factor
as an Indirect Determinant
of Corporate Financing
Choices: A Comparative
Study of the European
Panel Data

Julia Koralun-Bereznicka
University of Gdansk,
Poland

Discussant: Tomasz Storiski
(Wroctaw University of
Economics)

Regulatory environment
impact on the entry

Location: room V

Chair: Katarzyna Kuziak,
Wroctaw University of
Economics, Poland

Effects of exchange rate
on export performance: a
case study of Tanzania
Haroub Hamad Omar,
Nildag Basak Ceylan,
Ayhan Kapusuzoglu
Ankara Yildirim Beyazit
University, Turkey
Discussant: Anna
Chmielewska (SGH
Warsaw School of
Economics)

The Role of the Exchange
Rates in the Stock Price

Location: room VI

Chair: Bozena Ryszawska,
Wroctaw University of
Economics, Poland

The real paradoxes of real
property tax

Radka MacGregor
Pelikanova, Petra
Janosikova

University of West
Bohemia, Czech Republic
Discussant: Bozena
Ryszawska (Wroctaw
University of Economics)

The optimal portfolio for
the mandatory pension
system - the case of
Poland

Methods 1

Location: room A

Chair: Pawel Milobedzki,
University of Gdansk,
Poland

Different approaches to
regulatory capital
calculation

Ewa Dziwok

University of Economics in
Katowice, Poland
Discussant: Piotr
Staszkiewicz (Warsaw
School of Economics)

Intraday Trading Patterns
on the Warsaw Stock
Exchange


http://www.conftool.net/wrofin2017/index.php?page=browseSessions&print=doc&form_date=2017-09-12&presentations=show
http://www.conftool.net/wrofin2017/index.php?page=browseSessions&print=doc&form_room=13&presentations=show
http://www.conftool.net/wrofin2017/index.php?page=browseSessions&print=doc&form_room=10&presentations=show
http://www.conftool.net/wrofin2017/index.php?page=browseSessions&print=doc&form_date=2017-09-13&presentations=show
http://www.conftool.net/wrofin2017/index.php?page=browseSessions&print=doc&form_room=2&presentations=show
http://www.conftool.net/wrofin2017/index.php?page=browseSessions&print=doc&form_room=2&presentations=show
http://www.conftool.net/wrofin2017/index.php?page=browseSessions&print=doc&form_room=3&presentations=show
http://www.conftool.net/wrofin2017/index.php?page=browseSessions&print=doc&form_room=2&presentations=show
http://www.conftool.net/wrofin2017/index.php?page=browseSessions&print=doc&form_room=3&presentations=show
http://www.conftool.net/wrofin2017/index.php?page=browseSessions&print=doc&form_room=15&presentations=show
http://www.conftool.net/wrofin2017/index.php?page=browseSessions&print=doc&form_room=5&presentations=show
http://www.conftool.net/wrofin2017/index.php?page=browseSessions&print=doc&form_room=8&presentations=show
http://www.conftool.net/wrofin2017/index.php?page=browseSessions&print=doc&form_room=9&presentations=show
http://www.conftool.net/wrofin2017/index.php?page=browseSessions&print=doc&form_room=2&presentations=show

I3[ WROCEAW CONFERENCE IN FINANCE
5] CONTEMPORARY TRENDS AND CHALLENGES

CONFERENCE PROGRAMME/2

sensitivity of loan-loss
provisions to business
cycle - the case of Poland

Matgorzata Olszak, lwona
Kowalska, Filip Switata,
Patrycja Chodnicka-
Jaworska

University of Warsaw,
Poland

Discussant: Almir Alihodzi¢
(Faculty of Economics
University of Zenica)

Competitiveness and
concentration of the
banking sector as a
measure of banks’ credit
ratings

Patrycja Chodnicka -
Jaworska

University of Warsaw,
Poland

Discussant: Beata Lubinska
(Wroctaw University of
Economics)

option to the renewable
energy sector in Poland
Tomasz Stonski,
Magdalena Ligus
Wroctaw University of
Economics, Poland
Discussant: Julia Koralun-
Bereznicka (University of
Gdansk)

Heterodox approach to

public private partnership-

basic features

Hanna Katarzyna
Kociemska

University of Economics in

Wroctaw, Poland
Discussant: Karolina
Daszynska-Zygadto
(Wroctaw University of
Economics)

Development of
Companies in Chemical
Industry

Jana Simakova, Nikola
Ruskova

Silesian University in
Opava, School of Business
Administration in Karvina,
Czech Republic
Discussant: Agata Gluzicka
(University of Economics in
Katowice)

Behavioral Portfolio
Optimization

Krzysztof Kontek’, Michat
Lewandowski', Manel
Baucells’

1: SGH Warsaw School of
Economics, Poland; 2:
Darden School of Business,
University of Virginia, VA,
USA

Discussant: Artur
Trzebinski (Wroctaw
University of Economics)

Daniel Papla, Radostaw
Kurach, Pawet
Kusmierczyk

Wroctaw University of
Economics, Poland
Discussant: Agnieszka
Woijtasiak-Terech
(Wroctaw University of
Economics)

Application of S-curve and
modified S-curve in

transition economies’ GDP

forecasting. V4 countries
case

Agnieszka Bem, Rafat
Siedlecki, Daniel Papla
Wroctaw University of
Economics, Poland
Discussant: Radka
MacGregor Pelikanova
(University of West
Bohemia)

Pawel Milobedzki, Sabina
Nowak

University of Gdansk,
Poland

Discussant: Ewa Dziwok
(University of Economics in
Katowice)

Failure and insolvency. A
proposal for Polish
prediction models

Piotr Staszkiewicz

SGH Warsaw School of
Economics, Poland
Discussant: Sabina Nowak
(University of Gdarisk)

3:15pm

Coffee break
Location: Lobby

3:45pm

6:00pm

Trip to the Hydropolis (see http://hydropolis.pl)
Location: meeting in the hotel lobby, bus transport

7:00pm

Gala Dinner
Location: rooms B+C

Date: Thursday, 14/Sep/2017

9:00am

10:30am

CF 2: Corporate Finance 2
Location: room Ill

Chair: Justyna Franc-
Dabrowska, Warsaw
University of Life Sciences -
SGGW, Poland

Elimination of
sandbagging behavior in
the budgeting process

Krzysztof Kluza

SGH Warsaw School of
Economics, Poland
Discussant: Michat
Wréblewski (University of
Economics in Katowice)

Does ownership structure
influence the attributional
content in letters to
shareholder? Evidence
from Austria and Poland

Dominika Hadro", Karol
Klimczak®, Marek Pauka®
1: Wroctaw University of
Economics, Poland; 2:
University of Navarra,
Spain

FM 2: Financial Market 2
Location: room V

Chair: Ewa Dziwok,
University of Economics in
Katowice, Poland

Equity Fund or Multi
Asset Fund? Changes in
the names of investment
funds versus fund flows
Artur Trzebniski

Wroctaw University of
Economics, Poland
Discussant: Anna
Rutkowska-Ziarko
(University of Varmia and
Mazury in Olsztyn)

Validating Downside
Accounting Beta: Further
Evidence from the Polish
Construction Industry

Anna Rutkowska-Ziarko®,
Christopher Pyke2

1: University of Warmia
and Mazury in Olsztyn,
Poland; 2: Lancashire
School of Business and
Enterprise, University of

PerF: Personal Finance
Location: room VI

Chair: Katarzyna
Kochaniak, Cracow
University of Economics,
Poland

Parental Influence on
Financial Knowledge of
University Students
Kutlu Ergiin

Balikesir University,
Turkey

Discussant: Katarzyna
Kochaniak (Cracow
University of Economics)

Does households’
financial well-being
determine the levels of
sight deposits under
turmoil?

Katarzyna Kochaniak
Cracow University of
Economics, Poland
Discussant: Kutlu Ergiin
(Balikesir University)

QM 2: Quantitative
Methods 2

Location: room A
Chair: Joanna Olbrys,
Bialystok University of
Technology, Poland

Testing Persistence in
Correlations between
Liquidity Proxies Derived
from Intraday Data on the
Warsaw Stock Exchange
Joanna Olbrys

Bialystok University of
Technology, Poland
Discussant: Barbara
Bedowska-Séjka (Poznan
University of Economics)

Sovereign risk
transmission between
Credit Default Swaps and
Government bonds during
the Global Financial Crisis.
The case of the Central
Europe

Barbara Bedowska-Séjka,
Agata Kliber
Poznan University of

Stud: Student Session
Location: room VIII
Chair: Tomasz Stonski,
Wroctaw University of
Economics, Poland

Valuation of CCC
Michat Rys
Student, Poland

Cash efficiency in selection
of listed companies
Michat Szczepanik
Student, Poland

Impact of Digitization on
Public Companies'
Valuation in Selected
European Countries
Michat Partykowski
Student, Poland


http://www.conftool.net/wrofin2017/index.php?page=browseSessions&print=doc&form_room=3&presentations=show
http://www.conftool.net/wrofin2017/index.php?page=browseSessions&print=doc&form_room=11&presentations=show
http://www.conftool.net/wrofin2017/index.php?page=browseSessions&print=doc&form_room=14&presentations=show
http://www.conftool.net/wrofin2017/index.php?page=browseSessions&print=doc&form_date=2017-09-14&presentations=show
http://www.conftool.net/wrofin2017/index.php?page=browseSessions&print=doc&form_room=5&presentations=show
http://www.conftool.net/wrofin2017/index.php?page=browseSessions&print=doc&form_room=8&presentations=show
http://www.conftool.net/wrofin2017/index.php?page=browseSessions&print=doc&form_room=9&presentations=show
http://www.conftool.net/wrofin2017/index.php?page=browseSessions&print=doc&form_room=2&presentations=show
http://www.conftool.net/wrofin2017/index.php?page=browseSessions&print=doc&form_room=15&presentations=show

B3] WROCEAW CONFERENCE IN FINANCE
EalFA] CONTEMPORARY TRENDS AND CHALLENGES

CONFERENCE PROGRAMME/3

Discussant: Justyna Franc-
Dabrowska (Warsaw
University of Life Sciences
-SGGW)

Central Lancashire, UK
Discussant: Daniel Papla
(Wroctaw University of
Economics)

Operating costs in
independent public
healthcare institutions
converted into capital
companies

Michat Wréblewski
University of Economics in
Katowice, Poland
Discussant: Dominika
Hadro (Wroctaw
University of Economics)

Economics, Poland
Discussant: Michat
Stachura (The Jan
Kochanowski University)

Density forecasts of
emerging markets’
exchange rates using
Monte Carlo simulation
with regime switching
Krystian Jaworski
Warsaw School of
Economics, Poland
Discussant: Dominik
Krezotek (University of
Economics in Katowice)

10:30am

Coffee break
Location: Lobby

11:00am B 2: Banking 2 CF 3: Corporate Finance 3 FM 3: Financial Market 3 FM 4: Financial Market 4
- Location: room VI Location: room Ill Location: room V Location: room A
12:30pm Chair: Dariusz Wawrzyniak, Chair: George Matysiak, Cracow  Chair: Pawet Kliber, Poznan Chair: Radostaw Pietrzyk, Wroctaw
Wroctaw University of Economics, University of Economics, Poland  University of Economics, Poland  University of Economics, Poland
Poland
Excessive Pricing: A Case Study  Relationships between EU Protecting the Value of a
Quantification of the Credit Risk from Electro-Energetic Sector in  markets and their impact on the Diversified Equity Portfolio: the
of Banks in Bosnia and Slovak Republic diversification in the period case for VIX
Her.zc?govina with Regard tothe  papjela Zemanovicova, Marian ~ 2005-2016 Mario Alagoa
Individual Members of the EU Holienka Agata Gluzicka Sacred Heart University, United
Almir AlihodzZi¢ Comenius Univeersity in University of Economics in States of America
Faculty of Economics University  Bratislava, Faculty of Katowice, Poland Discussant: Radostaw Pietrzyk
of Zenica, Bosnia and Management, Slovak Republic Discussant: Lestaw Markowski (Wroctaw University of Economics)
Herzegovina Discussant: Agnieszka Iga Bem (University of Warmia and
Discussant: D'arlus..z Garczynski (UE) Mazury in Olsztyn) Financialization of commodity
(Wroctaw University of
v markets
Economics) . .
Does it pay to change CEO? Information Asymmetry, Bogdan Wiodarczyk, Marek Szturo
Changes in operating Liquidity and the Dynamic UWM. Poland
Does shareholder structure performance - preliminary Volume-Return Relation in Panel . .
X L X Discussant: Mario Alagoa (Sacred
affect income smoothing in results. Data Analysis Heart University)
Central European banks Katarzyna Byrka-Kita, Mateusz ~ Pawet Kliber, Przemystaw
Dorota Skata Czerwinski, Agnieszka Pres- Garsztka o
University of Szczecin, Poland Perepeczo, Tomasz Wisniewski  Poznan University of Economics, Dete.rmlnatlonfof the own ffun.ds
Discussant: Dariusz Wawrzyniak ~ University of Szczecin, Poland Poland ret:surements or the risk of binary
options
(Wroctaw University of Discussant: Marian Holienka Discussant: Katarzyna Kuziak P . .
Economics) (Comenius Univeersity in (Wroctaw University of Radostaw Pietrzyk, Pawet Rokita
Bratislava, Faculty of Economics) Wroctaw University of Economics,
Poland
Contemporary Challenges in the Management) .
s . . Discussant: Marek Szturo
Asset Liability Management The relationships between beta . . .
. . . .. X X (University of Warmia and Mazury
P Importance of internal financing coefficients in the classicaland .
Beata Lubinska . 1 X N in Olsztyn)
Wroctaw University of Economics, evalue.xtlon of business downside framework
Poland tendencfles - the cas.e o.f food Lestaw Markowski
Discussant: Dorota Skata processing companies in Poland University of Warmia and Mazury
(University of Szczecin) Magdalena Madra-Sawicka in Olsztyn, Poland
Warsaw University of Life Discussant: Przemystaw Zenon
Sciences - SGGW, Faculty of Garsztka (Poznan University of
Economic Sciences, Poland Economics)
Discussant: Rafat Siedlecki
(Wroctaw University of
Economics)
12:30pm Lunch

Location: Lobby


http://www.conftool.net/wrofin2017/index.php?page=browseSessions&print=doc&form_room=3&presentations=show
http://www.conftool.net/wrofin2017/index.php?page=browseSessions&print=doc&form_room=9&presentations=show
http://www.conftool.net/wrofin2017/index.php?page=browseSessions&print=doc&form_room=5&presentations=show
http://www.conftool.net/wrofin2017/index.php?page=browseSessions&print=doc&form_room=8&presentations=show
http://www.conftool.net/wrofin2017/index.php?page=browseSessions&print=doc&form_room=2&presentations=show
http://www.conftool.net/wrofin2017/index.php?page=browseSessions&print=doc&form_room=3&presentations=show

B3] WROCEAW CONFERENCE IN FINANCE

EalFA] CONTEMPORARY TRENDS AND CHALLENGES CAOMIAZRENE AROEAII)E

1:30pm CF 4: Corporate Finance 4 FM 5: Financial Market 5 INS: Insurance QM 3: Quantitative Methods 3
- Location: room Ill Location: room VI Location: room VIl Location: room A
3:00pm Chair: Christopher Pyke, Chair: Krzysztof Piontek, Wroctaw Chair: llona Kwiecien, , Wroctaw  Chair: Pawel Andrzej Rokita,
University of Central Lancashire,  University of Economics, Poland  University of Economics, Poland ~ Wroctaw University of Economics,
United Kingdom Poland
Liquidity measures and their Bodily injuries claims as the key
Profitability of serial acquirers informational content — the driver of motor liability Analysis Of The Financial
on the Polish capital market example of Warsaw Stock insurance market trends in Performance Between Sub-
Andrzej Rutkowski Exchange Poland Manufacturing Sectors Between
University of Warsaw, Poland Anna Chmielewska llona Kwiecien 2006-2014 By Topsis Method
Discussant: J6zefa Monika Gryko SGH Warsaw School of Wroctaw University of Economics, Muhammed Fatih Yiiriik, lbrahim
(Poznari University of Economics  Economics, Poland Poland Halil Eksi
and Business) Discussant: \Wojciech Grabowski  Discussant: Marta Borda Faculty of Economics and
(University of Lodz) (Wroctaw University of Administrative Sciences, Gaziantep
Economics) University, Turkey

C t h holdi dt
orporate cash holdings and tax Discussant: Pawel Andrzej Rokita

changes. Evidence from some Comovements of stock markets (Wroctaw University of Economics)
CEE countries. in Visegrad countries after the Compensation for serious ¥
Jézefa Monika Gryko EU accession personal injury — calculation and
Poznari University of Economics ~ Wojciech Grabowski comparison Converg'ence of Central European
and Business, Poland University of Lodz, Poland Anna Jedrzychowska Currencies to the Euro
Discussant: Hanna Katarzyna Discussant: Krzysztof Piontek Wroctaw University of Economics, Lucjan T. Orlowski, Matthew
Kociemska (University of (Wroctaw University of Poland Roessler
Economics in Wroctaw) Economics) Discussant: llona Kwiecier Sacred Heart University, United
(University of Wroctaw) States of America
- Di: t: Pawel Mil ki

Assessment of the Systemic Risk (LIJ;C.CZ:E ofaé«:;m;)obedz :

in Polish Banking Industry Capital of risk in Unit-Linked ¥

Krzysztof Piontek, Katarzyna insurance

Kuziak Magdalena Homa Analysis of short-term changes in

Wroctaw University of Economics, University of Wroctaw, Poland health spending in the CEE

Poland Discussant: Anna Jedrzychowska :OUII’IiZ;I:i.nCreeplng trend
Discussant: Pawet Kliber (Poznan (Wroctaw University of PP ) B )
University of Economics) Economics) Rafat Siedlecki’, Agnieszka Iga

Bem’, Pawet Prqdkiewiczl, Paulina
Ucieklak-Jez’

1: Wroctaw University of
Economics, Poland; 2: Jan Dlugosz
University in Czestochowa
Discussant: Muhammed Fatih
Yiiriik (Gaziantep University)

3:00pm Coffee break
Location: Lobby

3:15pm Plenary 3
- Location: room A
3:45pm Chair: Lucjan Orlowski, Sacred Heart University, United States of America

Automated Valuation Models (AVMs): A brave new world?
George Matysiak
Cracow University of Economics, Poland

3:45pm Closing of the Conference/ Best paper award
Location: room A


http://www.conftool.net/wrofin2017/index.php?page=browseSessions&print=doc&form_room=5&presentations=show
http://www.conftool.net/wrofin2017/index.php?page=browseSessions&print=doc&form_room=9&presentations=show
http://www.conftool.net/wrofin2017/index.php?page=browseSessions&print=doc&form_room=15&presentations=show
http://www.conftool.net/wrofin2017/index.php?page=browseSessions&print=doc&form_room=2&presentations=show
http://www.conftool.net/wrofin2017/index.php?page=browseSessions&print=doc&form_room=3&presentations=show
http://www.conftool.net/wrofin2017/index.php?page=browseSessions&print=doc&form_room=2&presentations=show
http://www.conftool.net/wrofin2017/index.php?page=browseSessions&print=doc&form_room=2&presentations=show

