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9:00-10:15 #HF&f& (—) Contributed Session |
IS () B R R CHE 20 5 0 B 50 URTBHE A
1LI1BEBEZEES (—) Empirical Studies (Macro) |
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True or Fiction: The Relationship between Carbon Linkage and Carbon
Dioxide EKC Curve

TRERE*(HIIZILRBEBEER) MEF (PRI FRELBEVFTAT)
bRsi B2 (TEIAE KRBT EZE R) Chia-HSlang Hsu (B17 2 bR
TEER)

Forecasting Crude Oil Price Movements with Oil-Sensitive Stocks

PR fE - * (BH 07 2 08 R ER 4L 22 )

1.2 M BEEESR (—) Empirical Studies (Finance) I
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Property Bubbles and the Driving Forces in the PIGS countries

Philipp Klotz * (BIIZEUA RS AR 2 E2AR) ~ M (BIIBUERE
W ZR) ~ TR A (B BUERBZEORER)

Measure of downturn connectedness and systemic risk in financial
institutions
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Earnings management surrounding forced CEO turnover: Evidence from
the property-casualty insurance industry

2,17 * (Shanghai University of Finance and Economics) ~ #R32 42 (] 11
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1.3 51E¥ s (—) Econometric Theory |
HEE - 2B RKEEHE B —S5FaE NS 402 =
TS BREZE (S5 B &8 it 52 A )

1. Identification and Estimation of Sample Selection Models Without
Additivity
BT (o S 52 e 460 Bt 52 )

2. Estimation and Inference for Distribution Functions and Quantile
Functions in Endogenous Treatment Effect Models
FEHE* (T FE L FEAT) ~ Robert P. Lieli (Central European
University)

3. Structural Estimation of Sponsored Search Auctions
#I5E (&> (University of Southern California) - Matt Shum (California Institute of

Technology) ~ Sha Yang (University of Southern California)

1.4 (EBEEES Empirical Studies (Micro)
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%4 Prof. Fumio Hayashi (Hitotsubashi University)
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14:00-15:40 #&F& (=) Contributed Session 11
W& () BERR CHE 204 » 5w 550 « “*"BREE A

2.1 M BEEESS (=) Empirical Studies (Finance) 11
Wk 2 RKEEHER — SRR U 405 FHE
T RE (HILEZ2ILEREBEHKE L)

1. Corporate Social Responsibility, Cost of Equity and Cost of Bank Loan
T (B 12 82 AL Al di X B2 75 & M R fin %) ~ Chia-Hui Hsieh (177
b Bl 88 K 52 B 5 < @RS 0 %1 ) ~ Tsung-Cheng Wang (338 7T K 52 5 5 <ix il
£ %) ~ Tsung-Yu Hsieh (VLRSI %5 <& @l 52 %)

2. Can Price Anomalies been Obtained by Using Candlestick Patterns?
= SR B (B LR 3R )

3. The Bright Side of Government Banks-Evidence from the Global
Financial Crisis
PRETT (MIZ2EBREVBEMER) MEE (HIZZ2EBREVFE
Fh 2 Z2.) ~ Iftekhar Hasan (Fordham University and Bank of Finland) ~ #f
BE* OrEREEHER)

4. ldiosyncratic risk and long-run stock performance following seasoned
equity offerings
MR (EIIB e REMBSMER) =28 OtE REBEEER) -
AR rEREEHER) B (M2 KREHETER)

2.2 525 7% Econometric Methodology
ME - BB REEHEG -SRI 403 HE=E
TR - RE8RE (g o 5T B &K% W 9T Fr)

1. Time Evolution of Income Distributions
PR E A *(H O o 5T e &K% B 98 BT ) ~ Ruey S. Tsay (University of
Chicago)
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2. On functional limits of short- and long-memory linear processes with
GARCH(1,1) noises
sRoRR (FEINTARE) ~ Az (MIIBEERBEFEZR) - 20 (F
AERRCKER)
3. Durbin-Watson f& & iy [ %l
FIAL* CriERHCRZE M % EHE &)

4. Spatio-Temporal Valuation of Real Estate Using Geostatistical
Technique- A Case Study in Taichung City
PRAFE (B IZ BV RE M &) ~ BUUES (HIZBUG K22/ R)

2.3 BB Y] Financial Time Series
HEE - Z2EKEEHEE —gFaE UM 402 =
FE - AriEE (B 37 A i K 2R RS < Rl 95 Fr)

1. Dynamic international co-movements among cross-sector REIT markets
during the recent housing boom-bust cycle
EEG(HIEILRECEEHER)  "iE8E TEREEHER)

2. An Efficient Bayesian Inference for the State Space Models with the
Stochastic Volatility
=L (A0 & A 4K B K 22 B PR 4K R B B 22 e )

3. Risk measures based on first four moments and resulting trading

strategies
HEHZ (M8 REMFeMER) EFH (BMIZZ28RKREMH
&R R)

4. Stochastic trends and structural breaks

SRRl B AR B B B PR B LB )
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15:40-15:55 % & Coffee Break
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15:55-17:35 B &f & (=) Contributed Session 111
el g (Z)BER M CHE 20 43 > 518 54 ° “*"RRHE A

3.1 % st& Financial Econometrics
HEE 2B KREEMB G —5taE MU 405 =
T HER (BIIBFERELEESL)

1. Wavelet Based Denoising Method for High Frequency Data Analysis: A
Smoothness Oriented Approach
B fa 2> (B 12 %2 8 K 22 & & T 42 ) ~ Edward W. Sun (Karlsruhe
Institute of Technology) ~ g BAfE (I 37 5 48 A B2 F %5 < Rl BT 5 FiT)

2. Electricity consumption and bank deposits for pollution prevented policy:
A Threshold co-integration
Fhgh* (ABMNEREV B M AR) REE (HIZEREEERNEHS
BeMER) a2 FHBREREVB SR R)
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The Multivariate Risk Measures: Estimation and Asymptotics
Edward W. Sun (Karlsruhe Institute of Technology) ~ gyBH{E (B 1732
RNEMBERMAEA) Rk (R HEKE)

3.2 5t&¥E (=) Econometric Theory Il

it Bl
N

3.

P EERPEHEE —JEEIUME 403 =
PR ERE (BIIRFEREBMHEMER)

Estimating and testing for unit root processes with nonstationary
nonlinear heteroskedasticity

BPEE* (B REBLEER)

Distribution Structural Functions and Quantile Structural Functions in Treatment
Effect Models

P EE (THRARBEEEVIA) » RS> (28 RBLRE L)

A note on mean squared prediction error under the unit root model with
deterministic trend

AN (BRI & I R B4 st B2 22 Al ) ~ pRE & RV KRB A 7% <& il
B2) WEX (RKRRREMBH LEBEFEREZER)

The Markovian Sequences in State-Space Models with Regime Switching

Blogab> (I 56 Bl bt 7 e 2 56 SO B S bt 72 oo )

S3IWHEEMESE (=) Empirical Studies (Macro) 11

ith 35
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1.

EBASEEMBR - REE 402 BE
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Information Transmission and Cross-Market Hedging between Stock and
Government Bond Markets

BRZE &> (B IL Dy KRB %) ~ R (h Wb &% b 5T A)
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2. Nonlinear Adjustment to Purchasing Power Parity for Seven High-
Growth Countries
ok JBBL 25 (G 42 B 2 B B R 22 AR
3. EBEHOE fmm 8 Y HE
AT IBUE RBEBER) S E (BILBUERBEBER)
4. BBORECE o OB AR R M FE R IR B R 2 BRET
PR (BIPRE2E I B E B %) ~ FREEH(F B BRI 5
ZEWIFTAN) ~ FOELE (T ECUEREZEIRE 52 R B 5ERT)

3.4R MR 4r#r Time Series Analysis With R
HEE - ZEE KRB -SRI 401 HE
T EER (R EHKEMFESRER)

1. Unit Root and Cointegration Analysis by urca

P 2R F i > (B 1L LR B2 5 & B2 &)
2. Vector Autoregression Model

=LA (FHILEE RESTEM B ERE )
3. Dynamic Panel Data

Pk 1) 1 #5752 * (B 1L 278 R 2R E &)
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