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BANQUE DE FRANCE S O Fl E et Rlsques Systémiques

BURDSYTEME

CALL FOR PAPERS

“Systemic Risk and Financial Regulation” Conference

July 3" & 4™ 2014

Banque de France, Conference Center, Paris, France

PROGRAM CO-CHAIRS

0. de Bandt, C. Gouriérouy, J.S. Mésonnier, E. Renault.

Topics COVERED BY THE CONFERENCE INCLUDE (BUT ARE NOT LIMITED TO)

1. Systemic risk measures
2. Stress testing
3. Counterparty risk
4. Modeling the interaction between macro-economy and financial regulation
5. Networks
6. Contagion.
KEYNOTE SPEAKERS

Duffie D. (Stanford U.) and Engle R. (New-York U.).

SuBMISSION PROCEDURE

Papers can only be submitted electronically via e-mail to ConfSRFR@banque-france.fr, with the

subject line “BdF ACPR SoFiE Systemic Risk Submission” and must consist of a single PDF file. No other

formats will be accepted. Submissions must be received by March, 28th 2014.

LoCAL ORGANIZERS

J.C. Héam (jean-cyprien.heam@acpr.banque-france.fr), J.P. Renne (jean-paul.renne@banque-
france.fr) and M.C. Petit-Djemad (marie-christine.petit-djemad @banque-france.fr).
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PROGRAM COMMITTEE

C. Brownlees (Pompeu Fabra), H. Fraisse (ACPR), P. Gagliardini (SFI, U. of Lugano), N. Hautsch (Vienna
U.), J.C. Héam (ACPR and CREST), T. Hurd (McMaster U.), S. J. Koopman (Free U. of Amsterdam), S.
Manganelli (ECB), A. Monfort (CREST), C. Pérignon (HEC Paris), J.P. Renne (Banque de France), H. Rey
(LBS), O. Scaillet (SFI, U. of Geneva), D. Thesmar (HEC Paris).




