2015 FRREFEFSEEMNE

ERTE  EXEEMNEIRHERER
H BB : 2015 F 12 A 3-4 H (28N - f)
ih 2 PRI IRAEMITET

EWEN : PRIFRLBLBAIFTR - THEIRETARE

12 A3 H (EHM)

8:30-9:00 #E B R KEE
9:00-9:10 RV REE

RERE (PRMTERAE )
ZJERE (University of Chicago Booth School of Business)

+
Al
it

o
ZIEH

9:10-10:10 =HEiE:E I

* F: FJ8E (University of Chicago Booth School of Business)

EEA : ZImh@ (University of Chicago Booth School of Business)
Forecasting with Mixed-Frequency Data

10:10 - 10:30 AR

10:30 - 12:30 FTIHR 1

1A Volatility Models
Chair : Min-Teh Yu (81887&, Department of Information

B110

Management and Finance, NCTU)

Price Discovery, Jump and News Announcements in Foreign
Exchange Markets
Presenter : Yin-Feng Gau (5 # 25, Department of Finance,

National Central University), Zhen-Xing Wu, Jin-Huei Yeh
Discussant : Shinn-Juh Lin (##{58f, Department of International
Business, National Chengchi University)




The Asymmetry in Carry Trade and the US Dollar

Presenter : Chih-Chiang Wu (=7&58, College of Management,
Yuan Ze University), Chang-Che Wu

Discussant : Chor-Yiu Sin (/t#2%, Department of Economics,

National Tsing Hua University)

Correlation Dynamics between Stock and Government Bond

Markets. Evidence from the Furopean Debt Crisis

Presenter : Li-Min Wang (17, SinoPac Holdings), Yi-Chi Chen,
Ray Yeutien Chou

Discussant : Yu-Min Yen (E&{G6#%, Department of International
Business, National Chengchi University)

Root-n-Predlictions of Generalized Heteroskedastic

Transformation Regression Models

Presenter : Songnian Cheny, Hanghui Zhang (5E#1#&, The School
of Economics of SUFE)

Discussant : Le-Yu Chen (FR£4S, Institute of Economics,

Academia Sinica)
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Trade Liberalization, Export Participation, and Income
Inequality: Evidence from China s Electrical Machinery and
Equipment Manufacturing Industry
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* B RPE (PELEMFEMR)
F:# A : Keun Lee (Seoul National University)

Catch-up and Post-Catch-up in Korea and Taiwan.
A Neo-Schumpeterian Perspective

14:30 - 15:00 AX&R & K2R
15:00 - 17:00 FETHR 1
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Structural Change of China s Export Sector: The Effect of

Renminbi Revaluation

Ei#EA : Yu-Ning Hwang, Shi-Shu Peng (&2=1&, SRR
A E M S PR), Fu-Ching Yang

FHtA - FEfM (BUBUEARBEERR)

AT EIE Cl01 &

EF  MERE BURERBUHEMBER)

A Stochastic Frontier Model with an Endogenous Treatment

Status and a Medlator

E3i#E A :Yi-Ting Chen, Yu-Chin Hsu, Hung-Jen Wang (E3h_,
EUEEARBEEER)

A Two-Tier Stochastic Frontier Model with Correction for

Sample Selection
F5#E A : Hung-Pin Lai (BN, BT P IERERKEEZR)

Asymptotic Inefficiency of BIC and Asymptotic Efficiency of
TSIC: The Case of an I(d) Process
F#EA : Shu-Hui Yu (BIflE, BlISH@ARE4T 20 55FR)

Estimation of Semiparametric Nonlinear Panel Data Models

with Correlated Random Effects

FiEA :Ji-Liang Shiu ((RE R, KEAEXREZSKBEEATRS
i)
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Family Labor Supply and the Timing of Cash Transfers: Evidence
from the Earned Income Tax Credit

Fi#BA : Tzu-Ting Yang (51 E, PRIFREAETFAR)
A TEE (BIUBEABKERZR)

3B Financial Econometrics

Chair: Juin-Jen Chang (Institute of Economics, Academia Sinica)

Combining Markov Switching and Smooth Transition in

Modeling Volatility: A Fuzzy Regime MEM

Presenter : Giampiero M. Gallo (University of Florence),
Edoardo Otranto

Discussant : Ching-Fan Chung (i4¢#%, Department of
Quantitative Finance, National Tsing Hua University)
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Examining Strategic Investments Based on Asset Price Bubbles

Presenter : Jin-Huei Yeh (E88%{, Department of Finance,
National Central University), Shi-Jung Fan-Jian,
Yu-Tung Lin, Kai-Huei Yu

Discussant : Robin K. Chou (75, Department of Finance,

National Chengchi University)

The Term Structures of Domestic and Foreign Forward

Premiums as Predictors of Spot Exchange Rates:

A Cross-Countries Comparison

Presenter : Xi Wang, Jiao-Hui Yang, Kai-Li Wang (£&/11,
Department of finance, Tunghai University)

Discussant : Min-Hsien Chiang (THRZ, Department of Business

Administration, National Cheng-Kung University)

Forecasting Volatility with Multiple Horizon Extreme Values: The
Multiple Horizon Conditional Autoregressive Range (MHCARR)
Model

Presenter : Ray Yeutien Chou (AfRH, Institute of Economics,

Academia Sinica), Chen-Sheng Lin, Shou-Yung Yin
Discussant : Giampiero M. Gallo (University of Florence)

11:00 - 11:30 A2

11:30 - 12:30 FH&iER I

* &2l (University of Chicago Booth School of Business)
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Dynamic Macro Scenario Analysis via Bridge Sampling
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What Are the Main Sources of Interest Rate Persistence? Some

International Evidence

F:#EA: Ming-Jen Chang, Chang-Ching Lin, Shou-Yung Yin (5%
=g, PRMRIRATEIIPAN)

A RER (BuSERBREER)

How to Evaluate Money Doctors Objectively? Monetary
Reform Proposals for China Reconsidered

F#EA : Tai-Kuang Ho ((IRE, BILEERBEEMHEEMER)
A =AE (BUIBEARBKESRR)

The Asymmetric Contagion Effect from the U.S. Stock Market

around the Subprime Mortgage Crisis between 2007 and 2010

Fi# A : Yu-Sheng Kao (8%, EFFEBARBHELENEMR),
Yu-Cheng Ku, Chien-Chung Nieh
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Bayesian Approaches to Variable Selection with Highly Correlated
Regressors: Predictive Perspectives from Cross-Country Growth
Regressions

FE:EA : Kuo-Jung Lee, Yi-Chi Chen (7535, BITIRINARBKEE )
FHtA : BIME (PRITKREEIZEFR)

A Mixed-Frequency Smooth Measurement for the Evolution of
Business Condlitions

FiEA : Yi-Ting Chen ((REZE, PRFAFEALETIPRN)

A RZE (B PRABEEZR)
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15:30 - 15:45

15:45-17:35

Forecasting Taiwan Manufacturing Index with Midas Factor Mode/

Fi# A : Wen Jen Tsay, Hong-Ming Chen (BR7=#8, BRI A
FLFR)

A MES (BURINABEERR)

A Time-Frequency Analysis of Stock Return, Investor Sentiment

and Macroeconomic Factors

Fi#EA : Tzu-Pu Chang (GRF&, BIUUEMBR T ARBREETHMER),
Erdost Torun

AHtA : BRI (EFREBMBZETMER)
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