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9:00-10:10 #H=& (—) Contributed Session |
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1.1 BA % &t = Financial Econometrics

R EEREIE G M 201 R E

T amAEETIZEREVBEEME R)

1. Volatility Spillover in the US and European Equity Markets:
Evidence from Ex-ante and Ex-post Volatility Indicators

P B (o o BT S B SRR B JE T ) RAESRY GEE KB & %) - Sin-
Yun Yang (Ot & K 2 & %)

2. Using Volatility Instruments as Extreme Downside Hedges
Bernard Lee (Singapore Management University) ~ £k A g5 * (Ef 17§ Bl
REWM &Rl 2

3. A New Dynamic Hedging Model with Futures: Kalman Filter Error
Correction Model
TS (B 1L Z2I0REBEEZ) ~ MEF (T 0 52 be &8 B 5T Ar) ~ R
F (KR

1.2 5+ & 7% Econometric Methodology
HEE  MRERE G 202 S E
T - R AN (B BUAE KRB KR R)

1. Hypothesis Testing with Definite Signs of Inconsistencies
AegEe (BILEHE RELKE R)

2. Central Dominance: Theory, Test, and Applications
Y (HIIZ2EBREUBEMER) - ETREHILZE RZEMH
BRI R YAMC(BRIIZEE REM B SRS &)

3. Asymmetrically Behavioral Bias on Taiwan's Economic Growth Rate
Forecasts

fREEh* (BILBUB RBLEE ) ~ #f T (R L BUE RE S %)
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3. International Economic Linkages between Taiwan and the World: A
Global Vector Autoregressive Approach

BRRE (BB ERBH EV B EME R) - SEHREIFEREL
FE) > mmil (BEILEEREFEM B MER)

1.4 (A& E s Empirical Microeconomics
HEE C FEEEEIME I M 205 R E
TR 28RN (FI1L 28 KREKE Z)

1. Unwed Motherhood, Partnership Instability, and Socioeconomic
Consequences: A Dynamic Analysis of Maternal Behaviors

ELEr (M RELE %) ~ B8 A (B ILEE RELLE Z) ~ Jason
Hockenberry (Department of Health Management and Policy,
University of lowa)

2. FEEREAFEANS BB AT
PR B ¥ (1L B g R 2 LT &)

3. Seller Reputation and Unobserved Heterogeneity in Online Auction

_——

fRE REILPIEREEER) ~ HEZRS (BT EREEERZ)



10:10-10:30 X & Coffee Break
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10:30-11:00 " BI AP AELE | BEEHES
Invited Speech: Ta-Chung Liu's Exploratory
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11:00-11:45 FEH R GHFEHE LB KP4 | FTEEHE
Keynote Speech: Post Financial Crisis Economic
Adjustments in China and Taiwan
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14:00-15:15 ®R&f&€r (=) Contributed Session 11

erE () AERwR (RS 2070 » &fdm 570 - “* RAIHEA
2.1 B4t [E E & Mutual Fund and Stock Market Investment
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2.2 4NBETH 3 Exchange Rate Markets
HEL C tRE R PR U EE M 202 g =
TR MBI HERZU G ERMEZR)

1. Accounting for Korea-Japan Real Exchange Rate Persistence
Chun-Chih Chang([2] 17 38 8 K £2) ~ 5R$6 (= * (B 1L H 58 K 82 &L UK
%)~ MRE (UL g B 4R B 2R BT

2. The Dynamic Relationship among NTD/WON Exchange Rates and the
Stock Prices of Taiwan and Korea

MRS (BILBUB RERE ) ~ MHEEIZBUE REFH R =
Bl 7 B8 4

3. A Bootstrap Granger Causality Test between Exchange Rates and
Fundamentals

Fal 55 R+ (B 37 5 Tk K 22 FH &K% &)



2.3 BE& % Labor Economics
HEL  tRER PRSI T EE 203 gk =
T - HEER(FEILEEREBLERE L)

1. YRBEHARGLEHSETE BB
s (BILEIL KRBT S ~ BB (o B 22 e 40 95 7 9 FT)
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2.4 BHE&KFE International Economics
HRE C tRE R PR UG EE 205 gak =
T AP EEHIIZEEREVBEEME )

1. Why World Exports Are so Susceptible to the Economic Crisis -- The
Prevailing “Export Overshooting” Phenomenon Especially in Taiwan

BB (P ELFWIEE)

2. Environmental Effects of Foreign Direct Investment Using Threshold
Model with Instrumental Variables
RAMET (BILERBRREZMREHEZEZ) ~ EHE (B 8RS
JE B2 &)
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15:15-15:30 X & Coffee Break
HEE  fEERE LG E 8

15:30-16:45 &t € (=) Contributed Session 111

Mg G RERmCHE 204 5w 54 “F RaREmMEA
3.1 FEEKEHEEZ S Real Estate and Securitization
EE C EERHE R GE B 20lg®E

T - ERMC(HILEE RELR R)

1. Nonlinear Relationship and Volatility Spillover among House Prices,
Interest Rates and Stock Market Returns: Application of STVEC-
GARCH Model from Taiwan

BlEEr (B KREHEAEMER)  BHABMEREVES
ML R ) MBEBEEILGILRESRTE R)

2. The Long-Run Neutrality of Real House Price
Pk e O (B AL 2078 KB EE R &) ~ BRE e+ (P 2B 5T be)

3. Dynamic Conditional Correlation analysis in International Real Estate
Securities Markets

PRAFEH* (B IZBUB RESRE &)

3.2 @8zt & Microeconometrics
HEL C FEEEEME A M 202 R E
FRE 8 (P O g BE & B W ST AT

1. Identification and Estimation of Nonlinear Dynamic Panel Data
Models with Unobserved Covariates

HE R (B IE KL 2 )~ Yingyao Hu (Department of
Economics, Johns Hopkins University)

2. Dynamic Panel Data Quantile Regression: An Application to Deficits
and Inflation

PG * (B 1L BUG KK %)
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3.3 &mEAfREE Finance and Insurance
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1. Demand for Insurance among Agricultural Households in China
REFEGUIREALEHER) MugHFEFRELR %)~ 4
PANGC- 2Ny R gLy

2. Sovereign Credit Default Swaps vs. Credit Ratings: Evidence from
Error Correction Model
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22
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3.4 EHLH Empirical Economics
HRG OMEEE R PR SO G B M 206 R E
T RE@EHILZILEKRELZER)

1. Validity of Dynamics in Testing the Environmental Kuznets Curve
Hypothesis: OECD Evidence

EEF* RBRELEZR)
2.  An Empirical Analysis of Divorce or Separation among Cross-Border
Marriages in Taiwan
AXE* FFERBEFEEHZ)  AURRGERF R ARREERZE )
3. The Impact of Mainland China Tourists on Taiwan’s International
Tourism Market : An Empirical Study on Tourist Arrivals from Other

Eight Countries
GINNCOTERBEBHERREESR) - RER* (BIZBUGREEER)
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CenTeEr FOR REsEARCH IN EconomMETRIC THEORY AND APPLICATIONS

CQET NATIONAL TAIWAN UNIVERSITY
85, Sec. 4, Roosevelt Road, Taipei 106, TAIWAN

STEHEmEERAYIZE .0 (Center for Research in Econometric Theory and
Applications) H 2009 4= 3 A 31 H 2568 R{TEUSkBHaR I LIS - Y8R UL
HYHEY ¢ REEEBE R ESEMTE L - D EE BSOS E AT
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—~ CRETA Workshop (CRETA Workshop on Advanced Econometrics):
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