Seminar Presentations by Gurdip Bakshi

Calender Year (2005)

1.         2005
CIRANO Montreal.
2. 
2005
Georgia Tech (discuss a paper) 

3. 
2005
University of Virginia talk on Mathematical Finance

4. 
2005
University of South Carolina

5. 
2005
Federal Reserve Board Conference on Risk Premiums

6. 
 2005
WFA  (Oregon, Portland) 

7. 
 2005
University of Amsterdam.  
Calender Year (2004)

1. 
 2004
AFA (San Diego). Gurdip Bakshi, Dilip Madan, Frank Zhang, 

``Understanding the Role of Recovery in Default Risk Models: Implied 

Recovery Rate" 

2.         2004
ISCTE Business School, Lisbon, Portugal

3.         2004
Commodity Futures Trade Commission (February 2004).

4.         2004
ISCTE Business School, Lisbon, Portugal (scheduled).
5. 
2004
Michigan Business School (postponed from Fall 2003)

6. 
2004
University of California-Irvine (postponed)

7. 
2004
Baruch University

8. 
 2004
EFA (Maastricht).  Paper on Recovery Rates
9. 
 2004
EFA (Maastricht). Paper on Estimating Continuous-time Models of Volatility  
Calender Year (2003)

1.         2003
University of North Carolina 

2.         2003
University of Virginia.

3.         2003
Pennsylvania State University 

4. 
2003
London Business School 

5. 
2003
Michigan Business School (postponed to Spring 2004)

6. 
2003
University of Massachusetts

7.         2003    Princeton  University

8.         2003    INSEAD 

9.         2003    City University of London 

10. 
2003
 Derivatives Securities and Risk Management Conference (13 th). 

Gurdip Bakshi and Charles Cao, ``Risk-Neutral 

Kurtosis, Jumps, and Option Pricing: Evidence from 100 most actively Traded Stocks on the CBOE.
11. 
2003
 European Finance Association (Scotland). 

Gurdip Bakshi and Charles Cao, ``Risk-Neutral 

Kurtosis, Jumps, and Option Pricing: Evidence from 100 most actively Traded Stocks on the CBOE.
Calender Year (2002)

1. 
2002
University of Alabama. Gurdip Bakshi and Nenjiu Ju, ``Stock 

Valuation: the Role of Book Values and Earnings." 

2. 
2002
Montreal. Gurdip Bakshi, Dilip Madan, Frank Zhang, ``Understanding the 

Role of Recovery in Default Risk Models: Implied Recovery Rate"  [April 13, 2002]

3. 
2002
WFA (Utah). Gurdip Bakshi and Nenjiu Ju, ``Stock 

Valuation: the Role of Book Values and Earnings." 

4. 
2002
Stockholm Institute of Credit Research. Invited talk. Gurdip Bakshi,

Credit Risk and Recovery Models" 

Calender Year (2001)

1. 
2001
Emory University. Gurdip Bakshi and Nenjiu Ju, ``Stock 

Valuation: the Role of Book Values and Earnings." 

2. 
2001
Juan-Les-Pins. (France). Invited Talk. Gurdip Bakshi ``Option Models and 

Empirical Performance "  [April 13, 2002]

3.
2001
Rutgers  University of  (Finance and Accounting Conference) Gurdip 

Bakshi, Dilip Madan, and Frank Zhang,  ``Understanding the Role 

of Recovery in Default Risk Models: Empirical Comparisons and Implied Recovery Rates.” [October, 2001]

4.
2001
American Finance Association (New Orleans). 

Gurdip Bakshi, Dilip Madan, and Frank Zhang, ``Investigating the Sources of Default Risk: Lessons from Empirically Evaluating  Credit Risk Models.”



5.
2001
American Finance Association (New Orleans). 

Gurdip Bakshi and Nikunj Kapadia,  ``Delta-Hedged Gains and the  

Pricing of Volatility Risk." 

Calendar Year 2000

1. 
2000
McGill University. Gurdip Bakshi, Dilip Madan, and Nikunj 

Kapadia, ``Why are Implied Volatility Curves Embedded in Individual 

Equity Options So Flat?"  [Scheduled March 2000]

2. 
2000
Aarhus University. Gurdip Bakshi, Dilip Madan, and Nikunj 

Kapadia, ``Why are Implied Volatility Curves Embedded in Individual 

Equity Options So Flat?"  [Scheduled March 2000]

3. 
2000
CIRANO invited talk. Gurdip Bakshi, ``Option Data"  [April 7, 2000]

4. 
2000
Yale School of Management. Gurdip Bakshi, Dilip Madan, and Nikunj 

Kapadia, ``Why are Implied Volatility Curves Embedded in Individual 

Equity Options So Flat?"  [May 12, 2000]

5. 
2000
Stanford University. Gurdip Bakshi, Dilip Madan, and Nikunj 

            Kapadia, ``Stock Return Characteristics, Skew Laws, and the Differential 

Pricing of Individual Equity Options." [May 31, 2000]

6. 
2000
Duke University Conference on Objective and Risk-Neutral distributions. 

Gurdip Bakshi, Dilip Madan, and Nikunj Kapadia, ``Stock Return 

Characteristics, Skew Laws, and the Differential Pricing of Individual 

Equity Options."  [Scheduled October 2000]

7. 
2000
Western Finance Association (Idaho). 

Gurdip Bakshi, Dilip Madan, and Nikunj Kapadia, ``Stock Return 

Characteristics, Skew Laws, and the Differential Pricing of Individual 

Equity Options."

8. 
2000
European Finance Association (London). 

Gurdip Bakshi, Dilip Madan, and Nikunj Kapadia, ``Stock Return 

Characteristics, Skew Laws, and the Differential Pricing of Individual 

Equity Options." [August 2000]

9. 
2000
European Finance Association (London). 

Gurdip Bakshi and Amy Chan, ``Earnings Yield, Capitalization, and the

Cross-section of Holding Period Returns: A Global Perspective."  [August 

2000]

10.
2000
Cornell University. Gurdip Bakshi, Dilip Madan, and Nikunj 

            Kapadia, ``Stock Return Characteristics, Skew Laws, and the Differential 

Pricing of Individual Equity Options." [November]

11.
2000
University of New Orleans. Gurdip Bakshi, Dilip Madan, and Frank 

Zhang, ``Investigating the Sources of Default Risk: Lessons from Empirically Evaluating  Credit Risk Models.” (December)



Calendar Year 1999

1.
1999    Western Finance Association, Gurdip Bakshi and Dilip Madan, 

``Spanning and Derivative-Security  Valuation.”

2. 
1999
University of  Notre Dame. Gurdip Bakshi, Dilip Madan, and Nikunj 

Kapadia, ``Why are Implied Volatility Curves Embedded in Individual 

Equity Options So Flat?"  

3.
1999
Federal Reserve Board.  Gurdip Bakshi and Dilip Madan, ``Crash 

Discovery in Stock and Option Markets."

4.
1999
Intertemporal Asset Pricing Conference, CIRANO.  Gurdip Bakshi and 

Dilip Madan, ``Crash Discovery in Stock and Option Markets."

5.
1999
Texas-Austin  Conference on Accounting and Finance, Gurdip Bakshi and 

Amy Chan, ``Price-to-Earnings Ratio, Value-Norms,  and Average Stock 

Returns." 

6.
1999
University of Maryland, Gurdip Bakshi and Amy Chan, ``Price-to-

Earnings Ratio, Value-Norms,  and Average Stock Returns." 

7. 
1999
University of  Maryland, Gurdip Bakshi, Dilip Madan, and Nikunj 

Kapadia, ``Why are Implied Volatility Curves Embedded in Individual 

Equity Options So Flat?"  

8.
1999
American Finance Association, ``Crash Discovery in Stock and Option 

Markets."

9. 
1999    Speaker at Equity Investment Technology Conference, Unlocking the 

Secrets of Science and Technology Stocks.

10. 
1999    Speaker in Toronto (organized by University of Waterloo), The Current 

State of Empirical Option Pricing. 

Calendar Year 1998

1.
1998
Western Finance Association. Gurdip Bakshi, Charles Cao, and Zhiwu 

Chen, ``Does the Call Price and the Underlying  Stock Always Move in 

the Same  Direction?" 

2.
1998
Western Finance Association, Gurdip Bakshi and Zhiwu Chen, ``Stock 

Valuation in Dynamic Economies."     

3.
1998    NYU Conference on Finance and Accounting, Gurdip Bakshi and Dilip 

Madan, ``What is the Probability of a Stock Market Crash.

4.
1998    Carnegie Mellon University, Gurdip Bakshi and Dilip Madan, ``What is 

the Probability of a Stock Market Crash.

5.
1998    Boston College, Gurdip Bakshi and Dilip Madan, ``What is 

the Probability of a Stock Market Crash.

6.
1998    University of Maryland, Gurdip Bakshi and Dilip Madan, ``What is 

the Probability of a Stock Market Crash.

7.
1998
University of California-Los Angeles, Gurdip Bakshi and Zhiwu Chen, 

``Stock Valuation in Dynamic Economies."     

8.
1998
University of Illinois, Gurdip Bakshi and Zhiwu Chen, ``Stock Valuation 

in Dynamic Economies."     

Calendar Year 1997

1.
1997
American Finance Association. Gurdip Bakshi, Charles Cao, and Zhiwu 

Chen, ``Pricing and Hedging  Long-Term Options.”

2.
1997
American Finance Association, ``Asset Pricing Without Consumption or 

Market Portfolio Data." 

3.
1997
European Finance Association, ``Pricing and Hedging  Long-Term 

Options.”

4.
1997
SUNY-Baffalo Finance and Accounting Conference. Gurdip Bakshi, 

Charles Cao, and Zhiwu  Chen, ``Does the Call Price and the Underlying  Stock Always Move in the Same  Direction?" 

5.
1997
Western Finance Association, Gurdip Bakshi, Charles Cao and Zhiwu 

Chen, ``Empirical Performance of Alternative Option Pricing Models," 

6.
1997
Queens Derivative Conference, Gurdip Bakshi, Charles Cao and Zhiwu 

Chen, ``Empirical Performance of Alternative Option Pricing Models," 

7.
1997
New York University, Gurdip Bakshi and Zhiwu Chen, 

``Stock Valuation in Dynamic Economies."     

8.
1997
University of Massachusetts-Amherst, Gurdip Bakshi and Zhiwu Chen, 

``Stock Valuation in Dynamic Economies."     

9.
1997
Pennsylvania State University. Gurdip Bakshi, Charles Cao, and Zhiwu 

Chen, ``Does the Call Price and the Underlying  Stock Always Move in 

the Same  Direction?" 

10.
1997
Vanderbilt University. Gurdip Bakshi, Charles Cao, and Zhiwu 

Chen, ``Does the Call Price and the Underlying  Stock Always Move in 

the Same  Direction?" 

11.
1997
Federal Reserve Board. Gurdip Bakshi, Charles Cao, and Zhiwu 

Chen, ``Does the Call Price and the Underlying  Stock Always Move in 

the Same  Direction?" 

12.
1997
Ohio State University. Gurdip Bakshi, Charles Cao, and Zhiwu 

Chen, ``Pricing and Hedging  Long-Term Options.”

13.
1997
Ohio State University, ``Asset Pricing Without Consumption or 

Market Portfolio Data." 

Calendar Year 1996

1.        1996
Utah Winter Conference (November 1996).



Paper:  “Asset Pricing Without Consumption or Market Portfolio Data’’ 

                       (Gurdip Bakshi and Zhiwu Chen).

2.        1996
Western Finance Association Conference.



Paper: ``An Alternative Valuation Model for Contingent Claims,"

                       (Gurdip Bakshi and Zhiwu Chen). [presented by Chen]

3.        1996
Cornell-Queen's Derivatives Conference.



Paper: ``An Alternative Valuation Model for Contingent Claims,"

                       (Gurdip Bakshi and Zhiwu Chen). [presented by Chen]

4.         1996
University of New Orleans (April 1996).



Paper:  “Empirical Performance of Alternative Option Pricing Models’’ 

                       (Gurdip Bakshi, Charles Cao,  and Zhiwu Chen).

Calendar Year 1995

1.        1995
European Finance Association Conference (August 1995).



Paper:  “Inflation, Asset Prices, and the Term Structure of Interest Rates in    

                       Monetary Economies’’  (Gurdip Bakshi and Zhiwu Chen).  

2.        1995
World Econometric Society  (July 1995).



Paper:  “Market Frictions and the Preferred Habitat Theory of the Term  

                       Structure of Interest Rates’’  (Gurdip Bakshi and Zhiwu Chen).  

3.         1995
University of Georgia  (November 1995).



Paper: ``Equilibrium Valuation of Exchange Rate Claims,"

                       (Gurdip Bakshi and Zhiwu Chen). 

4.       1995
Louisiana State University (September 1995).



Paper: ``Equilibrium Valuation of Exchange Rate Claims,"

                       (Gurdip Bakshi and Zhiwu Chen). 

5.       1995
University of Maryland (October 1995).



Paper: ``An Alternative Valuation Model for Contingent Claims,"

                       (Gurdip Bakshi and Zhiwu Chen). 

6.
1995
Tulane University (September 1995).



Paper: ``An Alternative Valuation Model for Contingent Claims,"

                       (Gurdip Bakshi and Zhiwu Chen). 

7.        1995
University of Houston (March 1995).



Paper: ``Spirit of Capitalism and Stock Market Prices,"

                       (Gurdip Bakshi and Zhiwu Chen). 

8. 
 1995
Tulane University (January 1995).



Paper: ``Spirit of Capitalism and Stock Market Prices,"

                       (Gurdip Bakshi and Zhiwu Chen). 

Calendar Year 1994

1.        1994
The Sixth PACAP Finance Conference in Indonesia (July 1994)



Paper: ``Production-Based Asset Pricing in Japan," ’  (Gurdip Bakshi,    

                       Atsuyuki Naka and Zhiwu Chen).  

Calendar Year 1993

1.        1993
European Finance Association (August 1993).



Paper: ``An Equilibrium Model Rationalizing Swings in Financial and   

                       Macroeconomic Time-Series Data,"  (Gurdip Bakshi)

2.        1993
American Finance Association (January 1993).



Paper: ``An Equilibrium Model Rationalizing Swings in Financial and   

                       Macroeconomic Time-Series Data,"  (Gurdip Bakshi)

Calendar Year 1992

1.        1992
Federal Reserve Bank of  San Francisco


Paper: ``An Equilibrium Model Rationalizing Swings in Financial and   

                       Macroeconomic Time-Series Data,"  (Gurdip Bakshi)

2.        1992
World Bank.



Paper: ``An Equilibrium Model Rationalizing Swings in Financial and   

                       Macroeconomic Time-Series Data,"  (Gurdip Bakshi)

3.        1992
University of New Orleans.



Paper: ``An Equilibrium Model Rationalizing Swings in Financial and   

                       Macroeconomic Time-Series Data,"  (Gurdip Bakshi)

4.        1992
University of Rhode Island.



Paper: ``An Equilibrium Model Rationalizing Swings in Financial and   

                       Macroeconomic Time-Series Data,"  (Gurdip Bakshi)

5.        1992
Federal Reserve Bank of Atlanta.



Paper: ``The January Effect in Exchange Rates,"  (Gurdip Bakshi)

4

