24th Feb 2022 | 09.45 AM-11.00 AM

24th Feb 2022

12.20 PM- 1.50 PM

Inaugural Session -Venue : Banquet hall ( C Block Building )
Anchor - Dr. Deepali Dixit
Lighting of the Lamp and Saraswati Vandana
Opening Address - Dr. CKG Nair, Director, NISM
Theme Address- Shri S. K. Mohanty, Whole Time Member, SEBI
Address by Guest of Honour - Shri Ajay Tyagi, Chairman, SEBI
Keynote Address — Shri Nikhil Rathi, Chief Executive, FCA, UK
Release of Conference Compendium and Student Magazine Vriddhi
Vote of thanks — Shri Sunil Kadam, Registrar NISM.

Session — | A: Sustainable Finance
Chair -Jeevan Sonporate, CGM, SEBI
Discussant- Shiv Anand, CFA
Venue :-Banquet hall ( C Block )
The Dynamic Volatility Connectedness of Major Environmental, Social, and Governance (ESG)
Stock Indices: Evidence based on DCC-GARCH Model-Webinar
Does emission quota affect stock performance of industrial corporations in China? Evidence
from Shanghai carbon emission plot-Webinar
Paradigms of Assessment, Valuation and Quantification to trade Ecosystem Services: A Review
Focusing on Mangroves and Wetlands-Physical

https://zoom.us/j/93360948896

Webinar ID: 933 6094 8896

https://zoom.us/j/93360948896

Webinar ID: 933 6094 8896

24th Feb 2022

12.20 PM- 1.50 PM

Session — | B: Sustainable Finance
Chair -Prof. Parag Kalkar, Pune University
Discussant- Dr. Pradiptarathi Panda, NISM
Venue: 1.2 (D Block), First Floor
The Stock Performance of Green Bonds Issuers during Coronavirus: The Case in China-Webinar
Whether corporate green bonds act as armour during crises? Evidence from a natural
experiment-Webinar
The Moderating Role Of Ghg Emissions And Energy Consumption In Determining Performance
Based Ceo Compensation- A Panel Data Approach-Physical

https://zoom.us/j/99301992944

Webinar ID 993 0199 2944




24th Feb 2022

2.15 PM-3.45 PM

Session Il A : Capital Markets in the Changing Context
Chair -Prabhas Kumar Rath, GM, SEBI
Discussant-Ritesh Nandwani, NISM
Venue :-Banquet hall ( C Block )

Integration between Emerging Market Equity and Global Markets; is it fundamental or noisy?
Evidence from Wavelet denoised volatility spillover analysis in time and frequency domain.-
Webinar
A MULTICOUNTRY COMPARISON OF CRYPTOCURRENCY VS GOLD: PORTFOLIO OPTIMIZATION
THROUGH GENERALIZED SIMULATED ANNEALING-Webinar
Organization Capital and Firm Life Cycle: Family and Non-family firms-Physical

https://zoom.us/j/93360948896

Webinar ID: 933 6094 8896

24th Feb 2022

2.15 PM-3.45 PM

Session Il B: Capital Markets in the Changing Context
Chair -Tirthankar Patnaik , Chief Economist, NSE
Discussant- Jainendra Shandilya
Venue: 1.2 (D Block), First Floor
On the effect of COVID-19 and policy uncertainty on stock market: evidence from India.-Physical
COVID-19, Stock Liquidity, and Abnormal Returns-Webinar
Single stock options market dynamics around earnings announcements: Evidence from India-
Webinar

https://zoom.us/j/99301992944

Webinar ID 993 0199 2944

24th Feb 2022

2.15 PM-3.45 PM

Session Il C : Capital Markets in the Changing Context

Chair -Dr. Jinesh Panchali, NISM

Discussant- Dr Jatin Trivedi, NISM

Venue: 1.1 ( D Block ), First Floor
Efficacy of surveillance actions and its relationship with Earnings Management and Corporate

Governance.-Webinar
Dynamic Connectedness and Directional Spillovers between Oil Shocks and the Indian Equity
Market: A Time-Frequency Approach-Webinar

Dependency of Islamic and Conventional stocks during Covid-19: A Copula Approach-Physical

https://zoom.us/j/94149110151

Webinar ID: 941 4911 0151

24th Feb 2022

4.00 PM- 5.00 PM

Panel Discussion Il - Passive Investing
Anchor - Dr. Jatin Trivedi
Panellists —
Nilesh Shah (Group President and MD, Kotak Mahindra Asset Management Co. Ltd., India)
Neeraj Chokshi (Co-Founder, NJ India),
Arnaud Llinas (Head of Amundi ETF, Indexing & Smart Beta Business Line, Amundi)

Moderator — Monika Halan ( Author - Let's Talk Money, Adjunct Professor NISM )

https://zoom.us/j/93360948896

Webinar ID: 933 6094 8896




24th Feb 2022

5.15 PM-6.45 PM

Session lll A: Culture of Equity and Long-Term Investment by Households
Chair -Dr. Rachana Baid, NISM
Discussant- Jainendra Shandilya, AGM, SEBI
Venue :Banquet hall ( C Block)
Does investor base affect the firm-level ex-ante cost of equity capital?-Physical
Family ownership and value of takeover: Evidence from India-Physical
Institutional investors: the reluctant activist or enthusiastic contributor-Physical

https://zoom.us/j/93360948896

Webinar ID: 933 6094 8896

24th Feb 2022

5.15 PM-6.45 PM

Session lll B: Culture of Equity and Long-Term Investment by Households
Chair -Vidhu Shekar, Country Head -CFA
Discussant- M. Krishnamoorthy, NISM
Venue: 1.2 ( D Block ), First Floor

The impact of mandatory CSR on firm financial and sustainability performances: Evidence from

India-Webinar
Does CO2 emissions impact Cross-border Mergers and Acquisition decisions? Evidence from

India-Physical

Idiosyncratic Volatility and Cross-Sectional Stock Returns Across Ownership Categories-Physical

https://zoom.us/j/99301992944

Webinar ID 993 0199 2944

25th Feb 2022

10.00 AM- 11.30 AM

Session IV A: Evolving Market Landscape (Session I)
Chair -Dr. Ajay panda, NITIE , Mumbai
Discussant- Jitendra Kumar, DGM, SEBI
Venue: Banquet hall ( C Block)
Pricing anomalies in the Indian corporate bond market-Webinar
Volatility spillover from the Chinese stock market to G20 stock markets in the wake of pandemic
COVID-19-Webinar
IDIOSYNCRATIC VOLATILITY AND SECURITY RETURN IN INDIAN SECURITY MARKET-Physical

https://zoom.us/j/93360948896

Webinar ID: 933 6094 8896

25th Feb 2022

10.00 AM- 11.30 AM

Session IV B: Evolving Market Landscape (Session 1)
Chair -Dr. V. Shunmugam , NISM
Discussant- Dr. Narsimhulu Siddula, NISM

Venue: 1.2 ( D Block ), First Floor
Effects of financial markets development on bank deposits: a worldwide evidence-Physical
Volatility Spillovers on Indian Commodity Markets: Empirical Evidence from the MGARCH

Model-Webinar

Do Mutual Funds Reward Downside Risk? Evidence from an Emerging Economy-Webinar

https://zoom.us/j/92216105260

Webinar ID 922 1610 5260




25th Feb 2022

11.45 AM- 12.45 PM

Panel Discussion Il — Social Stock Exchange — The Way Forward
Anchor - Dr. Pradiptarathi Panda
Panellists —
Ved Arya (Founder, Srijan & National Convenor, RCRC Coalition),
Amit Chandra (Chairperson, Bain Capital Advisors (India) Private Limited),
R. Balasubramaniam (Founder GRAAM & SVYM and Member, Capacity Building Commission,
Government of India),
Pushpa Aman Singh (Founder, GuideStar India)

Moderator — Amarjeet Singh ( Executive Director, SEBI)

https://zoom.us/j/93360948896

Webinar ID: 933 6094 8896

25th Feb 2022

1.15 PM-2.45 PM

Session V: Evolving Market Landscape (Session Il)
Chair -Tirthankar Patnaik , Chief Economist, NSE
Discussant- Dr Deepali Dixit, DGM SEBI
Venue:Banquet hall ( C Block )
Political connections, firm leverage and cost of capital: Evidence of listed firms from India-
Webinar
COVID 19 Pandemic, Optimal Lag Determination and Intraday Range Volatility: Webinar
Empirical evidence of Top 50 stock scripts from Indian Stock Market-Webinar
Is cross hedging an effective tool for eliminating investment risk in the Indian banking sector? -

Physical

https://zoom.us/j/93360948896

Webinar ID: 933 6094 8896

25th Feb 2022

2.45 PM- 3.05 PM

NISM: One Stop Solution for Research in Securities Markets
Speaker-Sahil Malik, GM, SEBI & NISM
Venue - Banquet hall ( C Block )

https://zoom.us/j/93360948896

Webinar ID: 933 6094 8896

25th Feb 2022

3.15 PM-4.45 PM

Session VI: Indian Commodity Markets
Chair -Naveen Sharma, GM ,SEBI
Discussant- Dr. Tulsi Lingareddy, MCX
Venue:Banquet hall ( C Block )
Influence of Macroeconomic Variables on Indian Commodity Futures Prices: Case of Agricultural
Commodities-Hybrid (Webinar Paper Presenter)
Are Commodity Futures Sensitive to Monetary and Related Macroeconomic Variables?-Physical
Application of Geometric Brownian Motion Model and Binomial Pricing Model for Simulation
and Hedging Crude Oil Futures in Indian Context-Webinar

https://zoom.us/j/93360948896

Webinar ID: 933 6094 8896




25th Feb 2022

5.00 PM- 6.00 PM

Panel Discussion IV - Valuation of New Age Tech Companies
Anchor - Dr. Latha Chari
Venue:Banquet hall ( C Block )
Panellists —
Mohandas Pai (Chairman, 3one4 Capital, Co-Founder & Chairman, Aarin Capital, Chairman,
Manipal Global Education, India),
Sanjeev Bikhchandani (Founder and Executive Vice Chairman, Info Edge India Ltd),
Prashant Jain (Executive Director & Chief Investment Officer, HDFC Mutual Fund),
Manoj Dengla (Partner, Arpwood Partners Ltd.)

Moderator — Nisha Poddar ( Anchor & Editor at CNBC-TV18 )

https://zoom.us/j/93360948896

Webinar ID: 933 6094 8896




