Wroclaw University

of Economics and Business

Date: Wednesday, 16/Nov/2022

2:00pm-3:00pm

Check-in (Uroczysko 7 Stawéw, Gola Dzierzoniowska 21, Poland)

3:00pm-4:00pm

Coffee Break (meet together), Location: room A

4:00pm-6:00pm

Workshop (Building Personal Brand in Science), Location: room A

7:00pm-11:00pm

Supper

Date: Thursday, 17/Nov/2022

9:00am-10:30am

Zombies on the cryptocurrency market

Opening + Plenary 1 (Th. 9:00) Location: room A

Chair: Krzysztof Jajuga, Wroclaw University of Economics and Business, Poland
Was tax optimization used in the Ancient Japan?

Magdalena Katarzyna Jerzemowska, University of Gdansk, Poland

Determinants of banking stability in the Czech Republic
Iveta Paleckovd, Pavla Klepkova Vodova, Silesian University in Opava, Czech Republic

Barbara Bedowska-Séjka?, Piotr Wéjcik?1: Poznan University of Economics and Business, Poland; 2: University of Warsaw, Poland

10:30am-11:30am

Round-Table Discussions, Location: room A

11:30am-1:00pm

Sesion 1A (Th. 11:30), Location: room A

Sesion 1B (Th. 11:30), Location: room B

Chair: Jacek Mizerka

Factors of the women's pension gap -
comparison of European countries
Ewa Poprawska, Anna Jedrzychowska,
llona Kwiecien

Discussant: Pawet Galinski

Income distribution between classes and
political polarization: Case of European
Union

Ondrej Rolnik

Discussant: Ewa Poprawska

Key debt drivers of local governments —
empirical evidence on municipalities in
Poland

Pawet Galinski

Discussant: Ondfej Rolnik

Sesion 1C (Th. 11:30), Location: room C

Chair: Pawet Kliber

Comparison of time series properties for
Bitcoin and fiat currencies

Pawet Rokita, Radostaw Pietrzyk
Discussant: Joanna Géorka

Explaining the Cross Section of Stock
Returns for Companies with
cryptoassetsexposure

Aleksander Roman Mercik, Tomasz Storiski
Discussant: Krzysztof Piontek

Forecasting volatility during the outbreak of
Russian invasion of Ukraine: Application to
commodities, stock indices, currencies, and
cryptocurrencies

Piotr Fiszeder, Marta Matecka

Discussant: Krzysztof Piontek

Chair: Ewa Majerowska

Dynamic Investment Portfolio
Optimization with Reinforcement
Learning

Grzegorz Tratkowski

Discussant: Maciej Wujec
Backtesting comparison of machine
learning methods on Warsaw Stock
Exchange

Klaudia Kaczmarczyk

Discussant: Grzegorz Tratkowski
Textual Analysis of Current Reports: A
Deep Learning Approach

Maciej Wujec

Discussant: Klaudia Kaczmarczyk

1:00pm-2:00pm

Lunch

2:00pm-3:30pm

Plenary 2 Plenary 2 (Th. 14:00), Location: room A

Chair: Magdalena Katarzyna Jerzemowska, University of Gdarisk, Poland
Market Risk and Exchange Rate Elasticity of Equity Returns

Lucjan Orlowski, Sacred Heart University, United States of America

Patterns in Corporate Trade Credit Management: A Glance at the Polish Trade Sector
Julia Koralun-BereZnicka, University of Gdansk, Poland

Real earnings management, CEO professionalism, family ownership and a presence of big4 auditors - a meta-analysis
Jacek Mizerka, Mikotaj Nowicki, Bartosz Kabacinski, Poznan University of Economics and Business, Poland

3:30pm-3:45pm

Coffee Break

3:45pm-5:15pm

Sesion 2A (Th. 15:45), Location: room A

Sesion 2B (Th. 15:45), Location: room B

Chair: Sebastian Majewski

Determination of cap rate using financial
data from European REITs market: The
Case of the Czech Republic

Dagmar Vagnerova Linnertova, Martin
Cupal

Discussant: Anita Makowska

Effects of capital structure on Jordanian
commercial banks' insolvency

uasim Alawagleh?, Abdulnafea Al
Zararee, Tomasz Stonski
Discussant: Julia Koralun-Bereznicka
How properties are getting old - cadastral
case
Anita Makowska
Discussant: Dagmar Vagnerova Linnertova

Sesion 2C (Th. 15:45), Location: room C

Chair: Joanna Gérka

Time series properties of liquidity measures
in cryptocurrency markets

Krzysztof Piontek, Radostaw Pietrzyk, Pawet
Rokita

Discussant: Ewa Majerowska

The correlation between cryptocurrencies
and traditional risky assets changes over
time. Evidence from developed markets
Aleksander Roman Mercik, Daniel Cupriak
Discussant: Barbara Bedowska-Séjka

The impact of market value liquidity on the
effectiveness of option valuation with the
Black-Scholes-Merton model on the
example of WIG 20 Index

Michat Prymon
Discussant: Daniel Cupriak

Chair: Bogdan Wtodarczyk

Hierarchical Risk Parity in Portfolio
Optimization — Empirical Evidence
Pawet Kliber

Discussant: Pawet Kusmierczyk

Non-parametric approach to extreme
risk estimation on precious metals
market

Dominik Krezotek

Discussant: Katarzyna Kuziak
Model Risk of Marginal Expected
Shortfall: Evaluation on Significant
European Banks

Aleksandra Helena Pasieczna
Kozminski University, Poland
Discussant: Anna Rutkowska-Ziarko

5:15pm-6:15pm

Round-Table Discussions — cont., Location: room A

7:30pm-11:30pm

Gala Supper


https://www.conftool.net/wrofin2022/index.php?page=browseSessions&print=yes&doprint=yes&form_date=2022-11-16&presentations=show
https://www.conftool.net/wrofin2022/index.php?page=browseSessions&print=yes&doprint=yes&form_room=1&presentations=show
https://www.conftool.net/wrofin2022/index.php?page=browseSessions&print=yes&doprint=yes&form_room=1&presentations=show
https://www.conftool.net/wrofin2022/index.php?page=browseSessions&print=yes&doprint=yes&form_date=2022-11-17&presentations=show
https://www.conftool.net/wrofin2022/index.php?page=browseSessions&print=yes&doprint=yes&form_session=65&presentations=show
https://www.conftool.net/wrofin2022/index.php?page=browseSessions&print=yes&doprint=yes&form_room=1&presentations=show
https://www.conftool.net/wrofin2022/index.php?page=browseSessions&print=yes&doprint=yes&form_room=1&presentations=show
https://www.conftool.net/wrofin2022/index.php?page=browseSessions&print=yes&doprint=yes&form_session=67&presentations=show
https://www.conftool.net/wrofin2022/index.php?page=browseSessions&print=yes&doprint=yes&form_room=1&presentations=show
https://www.conftool.net/wrofin2022/index.php?page=browseSessions&print=yes&doprint=yes&form_session=77&presentations=show
https://www.conftool.net/wrofin2022/index.php?page=browseSessions&print=yes&doprint=yes&form_room=2&presentations=show
https://www.conftool.net/wrofin2022/index.php?page=browseSessions&print=yes&doprint=yes&form_session=80&presentations=show
https://www.conftool.net/wrofin2022/index.php?page=browseSessions&print=yes&doprint=yes&form_room=3&presentations=show
https://www.conftool.net/wrofin2022/index.php?page=browseSessions&print=yes&doprint=yes&form_session=69&presentations=show
https://www.conftool.net/wrofin2022/index.php?page=browseSessions&print=yes&doprint=yes&form_room=1&presentations=show
https://www.conftool.net/wrofin2022/index.php?page=browseSessions&print=yes&doprint=yes&form_session=71&presentations=show
https://www.conftool.net/wrofin2022/index.php?page=browseSessions&print=yes&doprint=yes&form_room=1&presentations=show
https://www.conftool.net/wrofin2022/index.php?page=browseSessions&print=yes&doprint=yes&form_session=78&presentations=show
https://www.conftool.net/wrofin2022/index.php?page=browseSessions&print=yes&doprint=yes&form_room=2&presentations=show
https://www.conftool.net/wrofin2022/index.php?page=browseSessions&print=yes&doprint=yes&form_session=81&presentations=show
https://www.conftool.net/wrofin2022/index.php?page=browseSessions&print=yes&doprint=yes&form_room=3&presentations=show
https://www.conftool.net/wrofin2022/index.php?page=browseSessions&print=yes&doprint=yes&form_room=1&presentations=show

Date: Friday, 18/Nov/2022

9:00am-10:30am

Sesion 3A (Fr. 9:00), Location: room A

Sesion 3B (Fr. 9:00), Location: room B

Chair: Dominik Krezotek

Yield Curve Impact on Energy stocks —
preliminary results

Ewa Majerowska, Jacek Bednarz
Discussant: Pawet Rokita

Dependence analysis for energy sector
based on energy ETFs

Katarzyna Kuziak, Joanna Gérka

Discussant: Ranadeva Jayasekera

Making Markets work for clean energy
proliferation Application on Chinese
green bonds

Ranadeva Jayasekera, Tiangi Luo

Discussant: Marek Szturo

Chair: Justyna Franc-Dabrowska

Information policy and reporting of
insurance companies in the context of ESG
Magdalena Chmielowiec-Lewczuk

Discussant: Justyna Zabawa

Ecological responsibility of banks in the
context of ESG requirements

Justyna Zabawa, Ewa Losiewicz-
Dniestrzanska

Discussant: Sebastian Majewski

Using E from ESG in systemic risk
measurement

Marta Karas, Ewa Dziwok, Michat Stachura
Discussant: Magdalena Chmielowiec-
Lewczuk

Sesion 3C (Fr. 9:00), Location: room C
Chair: Iveta Paleckova

Risk attitudes and financial decisions of
adult Poles. The results of the combined
experimental and survey research
Pawet Kusmierczyk, Radostaw Kurach,
Marek Kosny

Discussant: Pawet Kliber

Portfolio Choice during the Covid-19
Pandemic - Evidence from the Frankfurt
Stock Exchange

Pawet Kliber, Anna Rutkowska-Ziarko,
Konrad Szydtowski

Discussant: Radostaw Pietrzyk

The impact of video game industry on
economic growth in China, the US and
the UK

Natalia Magdalena Romano
Discussant: Grzegorz Tratkowski

10:30am-11:30am

Coffee break / check-out

11:30am-1:00pm

Plenary 3 + Closing (Fr. 11:45), Location: room A

Chair: Barbara Bedowska-Séjka, Poznan University of Economics ans Business, Poland
Cash management from a Smart Village perspective

Justyna Franc-Dgbrowska, Magdalena Madra-Sawicka, Warsaw University of Life Sciences, Poland

Crisis phenomena in commodity markets
Bogdan Wtodarczyk, Marek Szturo, University of Warmia and Mazury in Olsztyn, Poland

Seven decades of the actively managed mutual fund performance
Katarzyna Perez, Richard Van Horne, Poznan University of Economics and Business, Poland

1:00pm-2:00pm

Farewells/snacks, Location: room A

DOFINANSOWANO
ZE SRODKOW
BUDZETU PANSTWA

DOSKONALA NAUKA

Wroclaw University
of Economics and Business

Wroclaw Conference in Finance

(WROFIN)

DOFINANSOWANIE

70 950 z¢

CALKOWITA WARTOSE

79 950 zt

Doskonata
Nauka


https://www.conftool.net/wrofin2022/index.php?page=browseSessions&print=yes&doprint=yes&form_date=2022-11-18&presentations=show
https://www.conftool.net/wrofin2022/index.php?page=browseSessions&print=yes&doprint=yes&form_session=74&presentations=show
https://www.conftool.net/wrofin2022/index.php?page=browseSessions&print=yes&doprint=yes&form_room=1&presentations=show
https://www.conftool.net/wrofin2022/index.php?page=browseSessions&print=yes&doprint=yes&form_session=79&presentations=show
https://www.conftool.net/wrofin2022/index.php?page=browseSessions&print=yes&doprint=yes&form_room=2&presentations=show
https://www.conftool.net/wrofin2022/index.php?page=browseSessions&print=yes&doprint=yes&form_session=82&presentations=show
https://www.conftool.net/wrofin2022/index.php?page=browseSessions&print=yes&doprint=yes&form_room=3&presentations=show
https://www.conftool.net/wrofin2022/index.php?page=browseSessions&print=yes&doprint=yes&form_session=75&presentations=show
https://www.conftool.net/wrofin2022/index.php?page=browseSessions&print=yes&doprint=yes&form_room=1&presentations=show
https://www.conftool.net/wrofin2022/index.php?page=browseSessions&print=yes&doprint=yes&form_room=1&presentations=show

