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December 7, 2017 (Thursday)

Time Session Place
8:30- # e REE
9:00-9:10 FeEXE | MEREFR - JRERLT  BRERRE EE
Chair: Academician George C. Tiao (University of Chicago Booth
Keynote
School of Business) o
9:10-10:10 | Speech o B ~EER
: Speaker: Professor Andrew Mason (University of Hawaii at Manoa)
Aging and the Generational Economy
10:10-10:30 REaR B X
Parallel Session 1A_AO (L, A&, B ERIGES
EHA TR REABEDEEMERSER)
e Aging and Population Policy in Developing Economies:
Welfare Implications across Generations
Parallel e Tanyasorn Ekapirak, Minchung Hsu, *Pei-Ju Liao B340
10:30-12:00 | Session (BEUERABERES) B110
1A-1B e Explaining Job Polarization: The Role of Heterogeneity in
Capital Intensity
e *Wan-Jung Cheng Ef#iZ& (P RHTFE R4 E I 7T FT)
e  Fiscal Consolidation with Public Wage Reductions
e *Hsieh-Yu Lin ME# (PRIFFEFRLET IR




Parallel Session 1B_Time Series and Financial Econometrics
(English Session)
Chair: Biing-Shen Kuo (Department of International Business,
National Chengchi University)
e Investigating the Inefficiency of the CBO's Budgetary
Projections
e *Natsuki Arai (Department of International Business,

National Chengchi University)

e Multivariate Seasonal Adjustment: An Empirical Analysis of ci03
Taiwanese Macroeconomic Data
e *Jin-Lung Lin (Department of Finance, National Dong
Hwa University)
e Do Jumps in Financial Prices Cluster? Evidence from High-
Frequency Data
e *Ping-Chen Tsai (Department of Finance, Southern
Taiwan University of Science and Technology)
12:00-13:30 F &
Parallel Session 2A_Ei&#H & {FHHEKRELR
FRA FBE= WCZHBEEZRD)
o ZEIRFHEHF EIEHIES IEE R 1R 7
o 'RER (BEUEBRAEKEEREZR), ERE
o The Effects of Extended Unemployment Benefits: Evidence
from a Regression Discontinuity Design B110
e *Po-Chun Huang &% (BIZBUEREEEER), Tzu-
Ting Yang
Parallel o MEHR  FEFE? JHREEEETEHSE T ET AT
13:30-15:00 | Session =2
IA-IC o MIRER, *BFE (PRIFFTHALMITA)
Parallel Session 2B_Econometric Theory (English Session)
Chair: Yu-Chin Hsu (Institute of Economics, Academia Sinica)
e Nonparametric Estimation of a Job Search Process in Labor
Market
C103

e Yingyao Hu, *Ji-Liang Shiu (Institute for Economic and

Social Research, Jinan University), Matthew Shum

e Monotonicity Test for Local Average Treatment Effects under

Regression Discontinuity




e *Yu-Chin Hsu (Institute of Economics, Academia Sinica),
Shu Shen
e Least Squares Estimation of Generalized Additive Partial
Linear Model with Imputed Covariates
e *Chu-An Liu (Institute of Economics, Academia Sinica),

Sorawoot Srisuma

Parallel Session 2C_ Macroeconomic Models of Heterogeneous
Agents (English Session)
Chair: Juin-Jen Chang (Institute of Economics, Academia Sinica)
o Optimal Fiscal Policy in Capital-Skill Complementarity
Technology: A Heterogeneous Agent Framework
e *Hsin-Jung Yu (Institute of Economics, Academia Sinica)
e Discussant: Pei-Ju Liao (Department of Economics,
National Taiwan University)
o Implementing the Modified Golden Rule? Optimal Ramsey
Taxation with Incomplete Markets Revisited
e *Yunmin Chen (Institute of Economics, Academia
Sinica), YiLi Chien, C.C. Yang
e Discussant: Yi-Chan Tsai (Department of Economics,
National Taiwan University)
o Analysis of the Pension Reforms in Taiwan
e Yu-Hsiang Cheng, *Hsuan-Chih (Luke) Lin (Institute of
Economics, Academia Sinica), Atsuko Tanaka
e Discussant: Hsuan-Li Su (Department of Economics,

National Taiwan University)
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15:00-15:30

15:30-17:30
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December 8, 2017 (Friday)

Time

9:00-10:30

Parallel
Session

3A-3C

Session

Parallel Session 3A_stE 755 ER
ERFA REE (P RIFFEFRLTBEI TN

Estimating the Dynamic Effects of Regime Transitions by

Local Projections

e *Hsin-YiLin M248 (B BUARBEERZ), Yu-
Hsiang Hsiao

BRI ERTERE T ?

o *RIH BUBUAARBKERZ), BIR(C, MM, RE

Sing

Semiparametric Tests for Regression-Based Life-Cycle

Consumption Models
e *Yi-Ting Chen BREE (PRIFIFTHAEHFTFN)

Place

B110

Parallel Session 3B_Econometric Methods (English Session)

Chair: Wen-Jen Tsay (Institute of Economics, Academia Sinica)

Measuring Local Heteroskedasticity: What Can We Learn
from Heterogeneity in Heteroskedasticity?
e *Xiaojun Song (Guanghua School of Management,
Peking University), Abderrahim Taamouti
e Discussant: Le-Yu Chen (Institute of Economics,
Academia Sinica)
A Double Local Polynomial Method for Conditional
Density Estimation. Application to Intergenerational
Income Mobility
e *Tsung-Chih Lai (Department of Economics, Feng
Chia University), Chung-Ming Kuan
e Discussant: Chor-Yiu (CY) Sin (Department of
Economics, National Tsing Hua University)
GMM Long-Run Variance Estimation via VAR Averaging
e *Jen-Che Liao (Institute of Economics, Academia
Sinica)
e Discussant: Xiaojun Song (Guanghua School of

Management, Peking University)
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Parallel Session 3C_#&E 3R -~ RS EEHE

C101




FRA: RRUR (PRUTFEGE T

e Oil Trade Balance, Income and Remittances: An Empirical
Investigation for Developing Countries
e Thanh Le, *Wai Ching Poon EE£& (FRADEBEHFK

=)

o FERFHHITINGBEASERFE
o *EFEHE (PRMKRKEMIF), B1BEZ, BFH

o HEBEFIEELZE ? ZELEE 277
o *BFH (BEUARIKRBMEER), Uik

10:30-11:00

e G

11:00-12:00

Keynote
Speech
II

FHEA EPEREL (BUSERBMBETRER)
FEA  Emlbrt (University of Chicago Booth School of
Business)

Forecasting in the Data-Rich Environment
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12:00-13:30

F &

13:30-14:30

Keynote
Speech
III

FHA  Emlgbrt (University of Chicago Booth School of
Business)

FEA  Ji8EFL (University of Chicago Booth School of
Business)
Finding Needles in a Big Sea. A Clustering

Procedure for Analysis of Heterogeneous Data
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14:30-15:00

o Gl

15:00-16:30

Parallel
Session

4A-4B

Parallel Session 4A_Macro and International Economics: Theory
and Empirical Studies (English Session)
Chair: Shiu-Sheng Chen (Department of Economics, National
Taiwan University)
e The Impact of Financial Development on Innovation-
Based Exports: Do All Firms Benefit Equally?
e *ByeongHwa Choi (Department of Economics,
National Taiwan University)
e The Determinants of Completing Cross-Border M&As in
ASEAN Countries
e Judy Hsu, *Thuy Linh Cao (Ph. D. Program of Business,
Feng Chia University)

B110




e Financial Integration and the Comparative Advantage of
Exports
e *Pei-Chien Lin (Department of Industrial Economics,

Tamkang University)

Parallel Session 4B_#258 78l 75 i Bl
FHA RPE (PELENER)
e Asymptotic Risk of Order Selection in Integrated
Autoregressive Models
e *Chor-Yiu (CY) Sin %8%E (BIVFERBLEER),
Shu-Hui Yu, Hsiang-Ling Hsu
e Reversed Ordered MOCUSUM Test with Factor Structure
e *Shou-Yung Yin B2=iE (ZRZNNSIAREHRETEERT),
Chang-Ching Lin, Wen-Jen Tsay
e Forecasting Inflation. An Application of the Empirical
Mode Decomposition
e *Ya-Wen Lai BHE (BURERIABRBETHMER)
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