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9:15-10:30 HH&Ef& (—) Contributed Session |
et g (=) RERam ClmE 20 7 > & 3 70 - “*"RIREE A

1.1 5+E¥sw Econometric Theory

gL ZEREBAREIAESE 4 A=

FREMERE (BMIIRERZEM G ERER)

1. Understanding Mate Preferences from Two-Sided Matching Markets:
Identification, Estimation and Policy Analysis
HFE(E™* (University of Southern California)

2. Estimating the Causal Effects of Education on Dispersion of Potential
Wages

PR 4™ (Hh 9% bPF 52 e 4 0% 0 52 i)
3. Estimating Conditional Average Treatment Effects

Jason Abrevaya (University of Texas) ~ ¥ & #E* (b 9L 1 25 Fox &8 75 T 5%
Ffr) ~ Robert P. Lieli (Central European University)

1.2 B4 %st& | Financial Econometrics |
HEE  2ERBUREEALE 5 BH=E
T =wmI (HILEEREFEV B eME R)

1. Asymmetric Relation between Stock Return Volatility and Informed
Trading Activity

HHE CTEREEHER)  RERE* OrEREEHE)
2. Choice of Predictors for the Stock Market Cycles
BRE A (FPRUIFEeaORTZERT) ~ BREC (B 28 K2 E R EER)

3. Threshold Cointegration and Dynamics of Crude Oil Futures Volatility
and Financial Speculation

FhaHhe (FHSPHCRE HER %) ~ REE (BIIEMBIRAE B/ 2)
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1.3 R4y M Efficiency Analysis
HEE C 2B RKEURIPUEHLE 6 B=E
FHEERMC (HIIZ28 KRELKKEE L)

1o DUH B W A% A & o3 A 05 i & 6088 28 oy 2 25
MASEL> (B AR TR LRSS R %)

2. M EBEEZSFEHRTURARRZZE
RE* (PREAERBEV B EMEZR) ~ SER (I ERR RS
B AR) iy (RERKBEESER)

3. Maximum Likelihood Estimation for Linear Mixed Model with
Unobserved Common Correlated Effects via EM algorithm

fRzsm (B RARBEOREZ) ~ MEE (T RUTFEEEORTITERT) « RS
CAVEPAV Y=

10:30-10:50 ZF & Coffee Break
B ZEREMRIRGE KM —

10:50-11:40 =& K& HsE Keynote Speech
HE  EEREUMREGE RS SR g EE
=¥ % . Prof. Heather Anderson
® Department of Econometrics and Business Statistics, Monash University
Maureen Brunt Chair in Economics and Econometrics

Co-Editor of Empirical Economics

Associate Editor of Journal of Applied Econometrics

L BT (PR L - BOTEEREERGEERIY)

11:40-12:30 F£& K€ Annual Assembly
R 2B KBRS S RN — R g RS
R ERL (ZEKEGTEETHER)

12:30-14:00 2 Lunch Break
R 2B KRB BALE 16 H=E
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14:00-15:15 ®FEF& (=) Contributed Session 11
et g (D) RERm S ClmE 20 0 » & 570 - “*"RIREE A

2.1 BRI 5ETE | Time Series Econometrics |
HEE - ZERKEBEARBALE 4 BE
TR BER (B ERE K e &)

1. A Minimum Distance Estimator for Long Memory Process Using An AR
(K1) Approximation

Shin-Huei Wang (Universite Catholique de Louvain) - k&=~ (B 7%
HFREBLFE R)

2. The Multiple Quantile Regression on Quantile Ranges Model
BB (B 278 KW B &Rl & %) ~ Christos Michalopoulos* ([ 17
=8 KB L RE £2.) - Zhijie Xiao (Boston College)

3. Constructing Smooth Tests without Estimating the Eigen-pairs of the
Limiting Process

fREM* (MIZBUAB KR Z) - B R (B 12278 K8 % & #l
2 %)

2.2 B ¥%sF& Il Financial Econometrics 11
HEL 2B RKEHRIGUEHSE 5 BE=E
TR BEE (g 5T B &% i 9T Air)

1. What Drives Commodity Prices?

BRORES * (BlIZ 20 K2 & Rl & {F &= 8 %) ~ John D. Jackson
(Auburn University) ~ Hyeongwoo Kim (Auburn University) ~ Pramesti
Resiandini (Georgia State University)

2. The Informational Association between the S&P 500 Index and VIX
Options Markets

mHE (HIIZE8KEVHEEmMER) - E8T (B2 P RETE
EHEZR) TRE HIZEBRBEVHEEMER)

3. A Range-Based Volatility Approach to Measuring Volatility Contagion
in Securitized Real Estate Markets

PRZEET* (MIZ I R BB R %) ~ £ (P I e be &% Wt 2 Ar)
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2.3 (EEBKHEESE Empirical Studies (Micro)
R Z2EREBEMREEAELSE 6 HE
T ¢ EFE> (RO AR FERT)

1 SEHERENRASEEERERENT EREFEENOLE
e (FTLE AL AR 2,

2. Could Schools Compete for Better Students by Choosing Entrance
Examination Dates?

S (PE K2 S M E Z2) - Wei-Cheng Chen (Washington
University)

3. Effect of Education on Fertility and Marital Status: Evidence from a
Compulsory Education Law Change

A g (LS F KRS ET) ~ Myoung-Jae Lee (Korea University)

15:15-15:35 X & Coffee Break
R =B R R B AME 16 B =

15:35-16:50 #&f & (=) Contributed Session 111
W (Z)hERamSCHE 20 47 > 56w 5597 © “* "R ME A

3.1 IFREEYErE Il Time Series Econometrics 11
HEE C 2B ARKEURIGUEHSE 4 B=E
T ¢ frzE (B PRREERE )

1. A New Method of Measuring Voter and Candidate Ideology
e (BT ZIDREERER) ~ #iH 2 (B 2L R)

2. Panel Threshold Regression Models with Endogenous Threshold
Variables

TfEE (BEOLZILRBRER) - MitE (BLDFEREEER)

3. ldentification and Estimation of Semi-parametric Censored Dynamic
Panel Data Models

Yingyao Hu (Johns Hopkins University) ~ &3 B * (B 17 IF K24 5%
2 )



&

TaiwAN ECONOMETRIC SOCIETY
AMERTRRY

3.2 MBEBEET Empirical Studies (Finance)
G 2B REAMBEEESE 5 BE
T HEER (HIIE2E8REMBEMER)

1. Effects of Directors’ and Officers’ Liability Insurance on CEO Pay and
Business Performance — Evidence from TWSE-listed Companies

RIL* (B EME R EHEREFTER) P E (HIIEZEREHN
B < AR 2

2. CEO Overconfidence and the Long-Term Performance Following R&D
Increases

REE (MIZ8KEVBEMER)  MHFF* (HIZ28KEMB
SERREE A~ AR (BOZI S KRBV B /2 R)

3. Sustainable Growth Rate, Optimal Growth Rate, and Optimal Payout
Ratio: A Joint Optimization Approach

PRGH™ (BRI B EREE %) ~ Manak C. Gupta (Temple University)
Alice C. Lee (State Street Corporate) ~ Cheng-Few Lee (Rutgers University)

33 WHKMEES Empirical Studies (Macro)
% EEARHMIRALE 6 BE
TR EWIE (BTN A KR 2

1. BAT "I 5 2 -FHEREEE RN HE T THBUR
PRAE A-* (1L 28 RELEEZZ)

2. Silver lifeboat, not silver fetters: Why and how the silver standard
insulated China from the 1929 Great Depression
MZFEE* (BILEERETEMFEMER)  BEWN (BHILEFEKRE
R &)

3. Monetary Regimes and Share Price Volatility in East Asia
EATE* (L EUE K2 KK £2) ~ Paul McNelis (Fordham University)
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