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WWW Home Page: http:www.sinica.edu.tw/econ/index_c.html

Taipei, Taiwan
December 15-16, 2003

CALL FOR PAPERS

The Institute of Economics, Academia Sinica, Taiwan will host the Taipeir Conference on
High-Frequency Financial Data on December 15 and 16 (Monday and Tuesday), 2003. The goal
of the conference is to promote research in high-frequency financial data and to promote exchange
of 1deas among researchers from around the world.

The conference will consist of both invited and contributed papers on high-frequency finance and
econometrics. We would like to explore the possibility of publishing a special issue on
High-Frequency Financial Data in the Journal of Financial Econometrics with Jeff Russell and Ruey
Tsay as guest editors. For more information about the journal, Please visit its web site at:
http://www3.oup.co.uk/jfinec/. Authors of papers presented at the conference are encouraged to
submit their papers to this special issue or to Academia Economic Papers.

Those wishing to contribute a paper are invited to submit the complete paper (in English) to

no later than August 15, 2003. Notification of acceptance will be sent out around September 1,
2003. If you have any question, please feel free to contact Dr. Jin-Lung Lin ( ) at
jlin@sinica.edu.tw.

Submission Deadline: August 15, 2003
Submit to:

115 2 128
Tel: (02) 27822791 213
Fax: (02) 26530219, 26533593
Email: mchuang@econ.sinica.edu.tw
Webpage: http://www.sinica.edu.tw/econ/hotpage.html

Organizing Committee:
Chung-Ming Kuan  (Institute of Economics, Academia Sinica)
Ching-Fan Chung  (Institute of Economics, Academia Sinica)

Jin-Lung Lin (Institute of Economics, Academia Sinica)

Jeffrey Russell (Graduate School of Business, University of Chicago)
George C. Tiao (Graduate School of Business, University of Chicago)
Ruey S. Tsay (Graduate School of Business, University of Chicago)


http://www3.oup.co.uk/jfinec/
http://www.sinica.edu.tw/econ/hotpage.html
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“A  Component-Driven Model for Regime
Switching and Its Empirical Evidence,” Wrking
Paper, 2003. (with Y.-L. Huang and R. S. Tsay)
(under review)

“A New Test of the Martingale Difference
Hypothesis,” Working Paper, 2003. (with W.-M.
Lee) (uner review)

“Spatial Monopoly with Product
Differentiation,” Southern Economic Journal,
2003. (forthcoming)

“The Dynamics of Employers' Pension Choices,”
E{Eﬁ'%&i@ 2003. (with Jennifer L. Wang and
Larry Y. Tzeng) (forthcoming)
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“An Economic Assessment on the Earlier
Nuclear Plant Decommission (ENPD) Policy of
Taiwan,” Taiwan Development Perspective 2003,
National Policy Foundation, pp.161-170,
February 2003. (with Po-Yao Kuo)

“Infrastructure Investment and the Major
Investment projects,” Taiwan Development
Perspective 2003, National Policy Foundation,
pp.73-91, January 2003.

“Cost-Benefit Analysis on Energy-Conservation
Measurement in Energy Intensive Industries”,
Submitted to 26" IAEE International
Conference, Prague, Czech Republic, June 4-7,
2003.

“The Total Factor Productivity Growth in
Taiwan, 1961-1999: A Counter-Evidence to
Krugman-Kim-Lau-Young Hypothesis,”

Submitted to ICPA Conference held by
RIETI-KEIO on 29™ to 30™ May 2003, Tokyo
Japan.

“Trade Policy, Economic Growth and Poverty
Reduction in Taiwan,” pp:131-153 (Ch.7) in
Trade Policy, Growth and Poverty in Asian
Developing Countries (edited by Kishor Sharma),
2003. London: Routledge. (with Pan-long Tsai).

“Below-Replacement Fertility and Prospects for
Labour Force Growth in Taiwan”, Journal of
Population Research, Vol. 20, No. 1, pp: 67-87,
May 2003. Canberra: Australian Population
Association and Australian National University.

“International Labor Migration and Foreign
Direct Investment in East Asian Development:
Taiwan as Compared with Japan,” pp:131-168
(Ch.6) in International Migration in APEC
Member Economies (edited by Yasuko Hayase).
March 2003. Chiba, Japan: Institute of
Developing Economies. (with Pan-long Tsai).

“Return Migration and Reversal of Brain
Drain to Taiwan: An Analysis of the 1990
Census Data,” pp: 273-292 (Ch.15) in
Migration in the Asia Pacific: Population,
Settlement and Citizenship Issues (edited by
Robyn Iredale, Charles Hawksley and Stephen
Castles), 2003. U.K.: Edward Elgar (with
Ji-Ping Lin).

“Labor Migration and Regional Changes in
East Asia: Outflows of Thai Workers to
Taiwan.” Southeast Asian Studies, Vol. 40, No.
3, pp: 372-394, December 2002. (Special Issue



on Population and Globalization edited by
Andrew Mason, Sumner La Croix and Abe
Shigeyuki). Kyoto, Japan: Center for Southeast
Asian Studies, Kyoto University.
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“Patiens’ Attitudes Vs. Physicians’

Determination: Implications for Cesarean
Sections”, Social Science & Medicine, (SSCI),
\ol. 57, No. 1, p. 91-96, 2003.
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“Anticipated Policy and Endogenous Growth in
a Small Open Monetary Economy,” Journal of
International Money and Finance, 2003. (with
Ming-fu  Shaw and Wen-ya Chang)
(forthcoming)

“Profit ~ Sharing, = Worker  Effort, and
Double-Sided Moral Hazard in an Efficiency
Wage Model,” Journal of Comparative
Economics, Vol. 31, pp. 75-93, 2003. (with
Juin-jen Chang and Chung-cheng Lin.

“The  Money-Creation Model:  Graphical
[llustration,” Journal of Economic Education,
2003. (with Juin-jen Chang and Ming-ruey Kao)
(forthcoming)

“The Economics of Honeybee Swarming,”
Regional Science and Urban Economics, 2003.
(with Chung-cheng Lin and Tze-wei Chen)

“Anticipated  Environmental  Policy  and
Transitional Dynamics in an Endogenous
Growth Model,” Environmental and Resource
Economics, 2003. (with Jhy-hwa Chen and
Jhy-Yuan Shieh) (forthcoming)

“Environmental Regulations and Social Norms,”
International Tax and Public Finance, Vol. 10,
pp. 63-75, 2003. (with Chih-yu Yang and
Juin-jen Chang)
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”A Convoy Approach Toward the Reciprocity
of Support Exchanges - The Case of
Taiwan,” —The International Conference on
Intergenerational Relations in Family Life
Course, March 12-14, 2003, Institute of
Sociology, Academia Sinica, Taiwan.
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“Revisiting the Disengagement Theory with
Differentials in the Determinants of Life
Satisfaction,” Social Indicators Research, 2003.
(forthcoming)

“Forecast with Leading Indicators Revisited,”
Journal of Forecasting, 2003. ( with Ruey
S.Tsay ) (forthcoming)
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“Is Money Demand in Taiwan Stable?”

Economic Modelling, 2003. (with J.-L. Lin, G
Tiao, and D.-W. Cho) (forthcoming)



“A Study of Competitiveness of International
Tourism in the South East Asian Region,” in
Anne Kruegerad, Takatoshi Ito (eds.), Trade in
Services in Asia Pacific Region, pp. 315-340,
2003. NBER. (with Kuo-Liang Wang)

“Will Global Warming Cause Heat Stress?” in
Ching-Cheng Chang, Robert Mendelsohn and
Daigee Shaw (eds.), Global Warming and the
Asian Pacific, Aldershot, UK: Edward Elgar.
(with Robert Mendelsohn) (forthcoming)
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“Evolution and Evaluatlon of Air Pollution
Control Policy in Taiwan”, Environmental
Economics and Policy Studies, Vol. 4, No. 3, pp.
141-166, 2002.  (with Ming-Feng Hung)
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“Determining Factors of TFP Growth in
Taiwan,” Paper for APO International
cooperative project and Productivity Workshop,

Kuala Lumpur, Malaysia, 2003.
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“Consumer Acceptance and WiIIingness to
Pay for Genetically Modified Vegetable Oil
and Salmon: A Multi-Country Assessment”,
AgBioForum, 2003. (forthcoming)

"tk e FEV RS | 9
ﬁﬁ?{ u’”@W2<%%Wﬁ Es
AGH g“'ﬁp HIED

“Occupational ~ Segregation and  Gender

Earnings Differentials: A Case Study in
Taiwan,” Taiwan Economic Forum, Vol. 1, No.
3, pp. 43-75, 2003.
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“A Labor Adverse Selection Model of
Reducing Working Time,” Journal of Post
Keynesian Economics, Vol. 25, pp. 515-524,
2003. (with Chung-Cheng Lin)

rs E"l TR rIﬂ]?f phEl o fl:‘—-\—hJ:TlJ:i} ,%;(I” ’
il | e o (1 SRR
“Trade Linkages and Crisis Transmission
ReV|S|ted R S M IR e e - St il
J ;J‘pA 7@? A5, SRI0QF 4506 27Ef
= E'Fﬁ = fl

F9 & ’ﬁmp F[JEIJ:% B ‘ j{'st‘%\[
ﬁ%ﬁlziq F?{“ ELEE!J 1+ E; FFU
SJE0] = ﬁ: 125] %ﬁﬁ?’” 2

“Trading Blocs under Globalization: Empirical
Evidence from Gravity Model,” prepared for The
17" Conference of the International Association
of Historians of Asia, 18-22 December 2002.
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“Productivity, Technical Change and Export-led
Growth Hypothesis : A Different Approach to the



Experience of China and Taiwan,”
paper, pp 1- 20, 2003. (with T. W. Lan)
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“Economic Growth and the Development of
National Health Insurance: The Case of
Taiwan,” Paper to Be Presented at the 4th World

Conference of International Health Economic
Association, San Francisco, June 15-18, 2003.

“An Inverted-U Relationship between Inequality
and Long-run Growth”, Economics Letters, Vol. 78,
pp. 205-212, 2003.

“Tax Evasion in a Model of Endogenous Growth,”
Review of Economic Dynamics, Vol. 6, pp.
381-403, 2003.

“Is Money Demand in Taiwan stable,” submitted
to Economic Modelling, 2003. (wuth C.S. Wu, G.
Tiao and D. Cho) (forthcoming)
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“Modeling Lunar Calendar Holiday Effects in
Taiwan ',ﬁﬁz\;; ;l~ 3] [??EH E)_‘I 33 5 %)_T 2

> F11-37 > B 92 (with Tian-Syh
L|u)

“Time-Varying Relationship of Price Index in
Taiwan,” presented at 2002 Macroeconomic
Modelling Conference, 19-20 December, 2002.
(with R S. Tsay)

“An extreme value analysis of Taiwan stock
market,” presented at the Pacific Rim
Conference, WEAI, Taipei, January, 2003.
(with R S. Tsay and S.Y. Hu)
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“The Potential Impacts of Government
Intervention in the International Rice Market.”
3 AT Q;ﬁ%: W 2002 F rf“ > Pl 1 R
w5 N 52 12K 21 El (with B.A.
McCarl and C. C. Chang)
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Global Warming and the Asian Pacific, Edward
Elgar Pub., U.K., 2003. (with D.G. Shaw, and
R. Mendelsohn (eds.)) (forthcoming)

“Climate Change and Crop Yield Distribution
in Taiwan.” Chapter 10 in Global Warming and
the Asian Pacific, in Chang, C.C., D.G. Shaw,
and R., Mendelsohn (eds.), Edward Elgar Pub.,
U.K., 2003. (with C.C. Chen) (forthcoming)

“Long-Run Industry  Equilibrium  under
Demand Uncertainty: The Locational Effect of
Business Taxes, ” Journal of Regional Science,
\ol. 43, No. 1, pp.123-138, 2003.

“Agroindustry Location under Uncertainty: The
Effects of Business Taxes,” Papers in Regional
Science, Vol. 82, No. 1, pp.123-135, 2003.

“The Dynamics and Volatility of Commercial
and Residential Property Prices: Theory and
Evidence,” Journal of Regional Science, in press,



2004. (with Sunny Kai-Sun Kwong and Charles
Ka- Yui Leung)

“A Sample Selection Model with Endogenous
Health Knowledge: Egg Consumption in the
USA,” in Health, Nutrition and Food Demand,
W.S. Chern and K. Rickertsen (eds.), 2003.
CABI Publishing: Oxon, UK. (with Steven T.
Yen)

“Residential Mobility and Job Changes under

Uncertainty,” Journal of Urban Economics, 2004.

(in press).

“Impact on Production and Trade of Electronics
in Taiwan,” in Conference volume PAFTAD 27:
The New Economy: Challenges for East Asia
and the Pacific, (with Sheng-Cheng Hu)
(forthcoming)
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“Beyond Flying Geese: East Asia’s Electronics
Exports,” German Economic Review, Vol. 4
No. 1, pp. 35-51, 2003.

“Growth with Debt: US Aid and Taiwan’s
Electricity,” paper presented in 2003 National
Conferences of NAAAS, NAHLS, NANAS,
IAAS, Houston, Texas, February 2003.

“Forecast Performance of the CARR Model:
Some Further Evidences,” presented at the
Pacific Rim Conference, WEAI, Taipei,
January 2003
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“Contributions, Voting, and Comparative
Advantage in Representation,” 2003. (with
Wan-Hsiang Pan) (under revision)

“By Filthy Soil, But Not Contaminated,”
Feb. 2003, to be presented at Econometric
Society European Meeting, Stockholm,
Sweden, August 20-24, 2003.

“The Economics of Honeybee Swarming,”
Regional Science and Urban Economics. (with
Tze-wei Chen and Ching-chong Lai )
(forthcoming)

“Tournament, Minimum Wages, and Money
Nonneutrality,” Journal of Macroeconomics.
(with C. C. Yang) (forthcoming)

“A Labor Adverse Selection Model of Reducing
Working Time,” Journal of Post Keynesian
Economics, Vol. 25, pp. 515-524, 2003. (with C. C.
Yang)

“Profit Sharing, Worker Effort, and Double
Morale Hazard in an Efficiency Wage Model,”
Journal of Comparative Economics 31, 75-93,
2003. (with Juin-jen Chang, Ching-chong Lai)

“A Backward-Bending Labor Supply Curve
without an Income Effect,” Oxford Economic
Papers, 55, 336-343, 2003.

“Heteroscedasticity and Non-Monotonic
Efficiency Effects of a Stochastic Frontier
Model,” Journal of Productivity Analysis, \Vol.
18, pp. 241-253, 2002.

“Profit  Sharing, = Worker  Effort, and
Double-Sided Moral Hazard in an Efficiency
Wage Model,” Journal of Comparative
Economics, Vol. 31, pp. 75-93, 2003. (with
Ching-chong Lai and Chung-cheng Lin.



“The  Money-Creation  Model:  Graphical
[llustration,” Journal of Economic Education,
2003. (with Ching-chong Lai and Ming-ruey Kao)
(forthcoming)

“Environmental Regulations and Social Norms,”
International Tax and Public Finance, Vol. 10, pp.
63-75, 2003. (with Ching-chong Lai and Chih-yu
Yang)

“Is the Efficiency Wage Efficient when Workers
Decide on the Working Time?” Journal of
Economics, Vol. 77, pp. 267-281, 2002. (with
Chun-chieh Huang and Ching-chong Lai)

“Exports, Returns to Scale, and Total Factor
Productivity: The Case of Manufacturing
Industries in Taiwan,” Review of Development
Economics, Vol. 7, No.2, pp.204-216, 2003.

“Economic Growth, Land Cover Change, and
Ecological Balance,” ﬁfﬁﬁl@'ﬁ%ﬁ% 7o
91 = 11 *] 14-16 [! » qu\'?@tﬂgﬁf’[ ELI’FfILZIE
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“On the Duality between Prior Beliefs and
Trading Demands,” Journal of Economic Theory.
\ol. 109, No. 1, pp.39-51, 2003.

“The No Trade Principle in General
Environments: A Behavioral Approach,” First
Version, 2003. (with Ngai-Ching Wong)

“Blackwell’s Theorem: Another Simple Proof,”
First Version, 2003.

“Macroeconomic Shocks and U.S. Gross Job
Flows in the Business Cycle: A
Maximum-Likelihood  Approach,” February
2003, Working Paper (under review).

“Gross Job Flows and Technology Shocks in
Nondurable and Durable Goods Sectors,” May
2003, Revised Working Paper (under review).

“ ‘Agreeing to disagree’ type results: A
decision-theoretic  approach,”  Journal  of
Mathematical Economics, 2003. (with C. Ma)
(forthcoming)

“Information, Knowledge, and Stability.” In: H.
Gao et al ed., ICM 2002 GTA Proceedings
Volume, pp. 449-453, 2002.

“Sustainability, exemption, and the constrained
equal awards rule for bankruptcy problems,”
Mathematical Social Sciences, 2003.
(forthcoming)

“Allocation of Decision-Making Authority
with  Principal's  Reputation  Concerns,”
working paper, 2003. (with Tamada Yasunari)



(N 927 7 7= 97])

Allocation of Decision-Making Authority with Principal’s

92.7.1 .
Reputation Concerns
92 7.8 A Trading-Ratio System for Trading Water Pollution
o Discharge Permits
92715 The Roles of Banks Held by the Group-Affiliated Firms:
7 Evidences From the Cases of Taiwan
92792 An Inertemporal International Asset Pricing Model: Theory
o and Empirical Evidence
92 7.9 Ted Hong An Options Apprgach to C(.)mmermal.Mortgages and
CMBS Valuation and Risk Analysis
92.8.5 F",ﬁﬁﬁt'&[ FLEECE Sl
92 8.8 Raphael Shen Systemic Transformation: Preconditions and Alternative

Approaches to Reform

Revisiting Interest Rate Linkages within the European
92.8.12 Monetary System: Evidence from Threshold
Cointegration

A Unified Approach to Information, Knowledge, and

92.8.19 Stability

Protective Properties and the Constrained Equal Awards

92.9.2 Rule for Claims Problems

The Interaction of Market Structures and External
92.9.9 Exposure Effects on Profit Margins: An Empirical
Analysis of Taiwan

Modeling Multiple-Objective Recreation Trips with

92.9.16 . i . s
Choices over Trip Duration and Alternative Sites

On The Power of The Augmented Dickey-Fuller Test of

92.9.29 . . . .
Unit Root against Fractionally-Integrated Alternatives
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92.7.11~7.16

92.7.11~7.24

92.7.14~8.8

92.7.17~7.23

92.7.27~7.30

92.8.1~93.1.30

92.8.2~8.7

92.8.1~8.15

92.8.2~8.10

92.83~8.9

(N 927 7 7= 97])

R S L% T Western Economics Association
International(WEALI)-+ %7 K

KETE]11~16] 1+ S L] {21730 Western Economics
Association Internatlonal (WEAI ), F %’7 D ?F?%'TH@E
?&%‘\9 “The Effect of Entrepreneurial Investments on
Savings Behavior: Evidence form Taiwan” - 7%[16~24}!
= IR fedh %J\%Boulderﬁﬁﬁﬁmﬁﬁﬂ °

TR 1411 =8 | 1FVER S B g 595 20 Eﬂvjfﬁj
T 3 l—f&sf—ma (P 87 [3~8F I Eh & | meé[
nﬁgﬂ‘ﬂ ﬁﬁp “FA A fﬁ%?n@

% SRR ikl 6 SRS T A -

TN A SURR R S R S AEYERES G s R
?«%ﬂ’ “On the Equivalence of Import Tariff and Quota:
The Case of Rice Import in Taiwan™  °

ﬁi‘;[aﬁf'”"%“[ |5 A2 Eﬁﬁﬁ}ﬁﬁ@gﬁjfﬁrﬁﬁ k] o A%
Eﬁrﬁf = BlpL i 597 Subal C. Kumbhakar V3
%? ) f‘ j'ﬁlJfﬂj,IE:bﬁlﬁﬁ’Jljlh—' [ o

ﬁiwgﬁuw?rﬁmfﬂmqw#@f Iy
- L Tt

Statistica Sinica ;hr B an

% T R SRS T L R -

T e B BRI R 4 G B RL
EE IR S -

8 J i iy e e T =
8 ’Fé{ CHVAT TR R T~QF VI Hhp 1 5

w2
étH
{5 ‘*m%
W D
Ef



92.86~93.8.5

92.8.10~ 8.24

92.8.19~8.22

92.8.20~ 8.24

92. 8.26~ 8.29

92.9.3~93.3.31

92.9.6~9.9

929.6~9.7

92.9.8~9.10

92.9.16~9.25

92.9.19~9.20

)}

T IR B RS E EY AL R ITP — E S
1 I - K925 8I 16 R bl Ay i
R

Tt ﬁ\ﬂ{aﬁﬁ , @F?{W%T‘y r I Sl B Sy 2
A o

e Jp%**ﬂﬁ? , jé:} rﬁ“ " HTZ PSR IR
“ﬂésu ’ ﬁiﬁ.u@ Labour Illows of Indonesian and
Vietnamese Women to Taiwan”

JI@ET—'EH!LII I' ﬂ};:ﬁé&ﬁ_ O0= [Eﬁ?}”?—ﬁcJ gl};
—"5«3«_‘\%[] Umversﬂa Degli Studi Di Bergamo Facolta' Di
Economia ﬁﬁkﬂbiFﬁ%

’%Asmn Productivity OrgalnzatlonJ/;ﬂ% E R iEh
' Study Meeting on Total Factor Productitvity
I\/Jeasurement and Analysis: Sector-specific Measurement |

BP0 2 QAL -

%%HFP¢W“@@**§¥m%WHﬁ%ﬁm%
RER s RIS S T AT 2 R ke ST
ﬁbﬂ I TN

g\[gy@u NG Rl
?*ﬁfW£%%@ “A

Micro-Matching Theory of Harrod and Hicks Neutral

Technical Progress” - %’7,& = BT R A S e
R -
[ P SRS 5B SV AL 4 T [

F}Iu,\ F|‘(C IRSGEREN ?r‘*-rﬁ% BEERY ph A i

Ty °

LI (TR RS PRI
A ,,;i&;ﬁ]‘ljrmlj Ay o

S RS N SRR AE S5 1 3 bfﬁ]

i 26 I % 12003 NBERINSF G153 #p°
R —- IR SR AR -

EF I e A sk EREEl T 2003 NBER/NSF
G153 £ st s

12



) 2 T 2 Ry £ O B B
92.7.15~8. 19 W“*E‘F i 1 PO f
92.8.14~ 8. 24 = T -

(NBe2E 7 Z29F)

G I BEBD D PG IPBDTD PG IBPBD D PG IPBDTD PG

LHFEE RS SRR RIS - R e 8 ]S o Pl B C
A Fl= FUERR o

ES_ EE s frfe] T uR = [IEZ e S E 5 Jupl ﬁﬁﬁ%%f{iﬂ?ﬁjﬁ’?ﬁ )
3R frjed T - [IERER ] BRI -
4, E'JWEF[I—‘P—_{ SN I B I AR S E'@ﬁ%,ﬁﬂﬁ;ﬁﬁ%ﬁgﬁ& 3

13



	Taipei Conference of High-Frequency Financial Data
	Taipei, Taiwan
	CALL FOR PAPERS
	林鴻裕

	研討論文
	No. 9201  台灣的出口擴張與工業升級




