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9:00-10:15 & (—) Contributed Session |

el g (—)hERm LIRS 209 > &5 559 - “*"RoIMEA
1.1 &+ & A% (—) Econometric Methodology |

WE  BEIIEEREMERER =1 301 H=E

TR BREZE (I e e &8O bt 22 FT)

1. Consistent Tests for Conditional Treatment Effects
o B * (PO ST AR)
2. Forecasting Treatment Effects
EEET (R E8RELEER) -5 E (PRMAFTHEEEHATH)
Robert P. Lieli (Central European University)
3. APANIC Raid on Seasonal Data
tRED* (BIBUE KRR £)

1.2 BEEEES (—) Empirical Studies (Macro) I
WE  EIIEERETERER =% 306 H=E
FRE Rz (BRI R R )

1. Foreign-Currency Debt and Government Spending Shocks: Empirical Evidence
eFaa ™ (I Tl OB T AT)

2. Revisiting the Exchange Rate-Fundamental Nexus
AA B> (CRELRESR) - A (BIIZ8RELEER)

3. How Different Is this time? Investigating the Declines of the U.S. Real
GDP During the Great Recession
=Y (HHSEEE S REEESOREHE) - B (HHEEE S RE

PR E )
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13MBEBELEZ (—) Empirical Studies (Finance) |
R B EEREHERERE = 307 HE
T i (B EERET e )

1. CEO Perquisites and Voluntary Disclosure
MEE* (I REEEE ) ~ mrai OLE RS EHEE)

2. Effect of Country Institutional Factors on Bank Privatization Performance
> (BRI Z2ILRBAEFEHER) MERE TEREEHEK) -
2T (LI RET B RS £)

3. A Comparison of the Investors' Reaction to Earning News on Shanghai,
and Shenzhen Stock Markets
B (ML 2L KRB S FEERR) ~ M2 (BLEZILRE SR S FLL
BEZ) M (B EILRECRBEFEEEZ) w4 (RILZ8 X
2 4% % B8, Z,)
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10:15-10:35 XX & Coffee Break
HE: c I ZEE KRBT RER =8

10:35-11: 2 EEBEX B BB HEE#E Keynote Speech
ML B EE KRB G R R =R R

sH % ¢ Prof. Jong-Wha Lee (Korea University)
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11:25-12:15 fF£& K& Annual Assembly
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TR EEC (EELETESEHER)
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2.13t&E A% (=) Econometric Methodology 11
RGBT EE KRB g R B = 301 HE
FFE  EEE (PR IERT)

1. Simulation Estimation of Dynamic Panel Discrete Choice Models using the
t Distributions
iR EFEL Y (B 1L 208 KRB KIS Z)

2. A Unified Approach to Estimating and Testing Income Distributions with
Grouped Data
Bk B 2 * (o O B 7 o 4K O BT SR FT )

3. Subsampling for Linear Processes with GARCH(1,1) Noises: the Case of
Time Series Regression with A Unit Root
ggEET (BILFERBHEFTRESR) Rk (PRI RE)  Z4W
(BB ERE)

22 st & (—) Financial Time Series |
HE: - Wi EEKETFRERE =8 306 HE
T el (MIIRERZEUESMER)

1. Forecast Performance of Supervised Factor Models: An Application to
Taiwan’s Economic Growth Rates
PRULE> (I 28 RELFER)

2. Static and Dynamic Analysis of Factors Affecting Unemployment in
Thailand
I (PEIZEERE) ~ Bioke: (B = & K E2)

3. Nonlinear Impacts of Real Income on Healthcare Expenditure: Evidence
from Panel Smooth Transition Regression Approach
PRELZ* (B EHERZ2R T8 R ER)
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2.3 WMB&KEERZ(Z) Empirical Studies (Finance) 11
HWE: RHIIEBREHERER=# 307 %=X
T EHEE (HIIZ2E8REUBeER)

1. Political Connection and Earnings Quality
ot * (B ALET# R W B R Rl 82 %) ~ £000& (B 12 82 16 Al #
REM 5 & R F T 22 &)

2. Equity Price Manipulation in Taiwan
> (BT R REMF SRS R) > MiasE (BILF5RKE)

3. The Impact of Pre-trade Transparency on Order Imbalance: Evidence from
the Taiwan Stock Exchange

PR 55 e * (B 0L 2 RO SR B 75 < i 2)

15:15-15:35 X & Coffee Break
HEL - R EE KRBT R ER =8

15:35-17:15 B &fF & (=) Contributed Session 111
Mg (E)hERamCHE 204 > 55w 579 « “*"RIHME A

3.1 B 5]t & (=) Financial Time Series I
R I EE KRBT ER =M 301 HE
T AvHE (BOLAE KB %R RT)

1. Efficient Risk Measures for Portfolios of High-Dimensional Dependent
Assets: A Bayesian Approach
PR R > (B 023 3 K B2 F5 s MW 52 Fir) ~ Edward W. Sun (Karlsruhe
Institute of Technology) ~ Ay (|4 1732 48 K 22 [t 5 <& Ml b/ 52 i)

2. Of Needles and Haystacks: Revisiting Growth Determinants by Robust
Bayesian Variable Selection
PRZEE* (B AL DD KRR EL 21) ~ FEISR (BRI K 24 Et 8 &)

3. Trend Definition or Holding Strategy: What Determines the Profitability of
Candlestick Technical Trading Strategies?
AR ET (BB AREEHEMERR) - LT (IR REBERER)
of B (UL B 55 B &8 b 9T P )
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3.2 BB ESS (=) Empirical Studies (Macro) Il
RGBT EE R g R = 306 i E
T AT (BIIZEREEEMESRR)

1. Monetary Policy Rules in a Small Open Economy with Heuristics: Which
One Is Better for Macroeconomic Stability?
HEE ™ (B ERELRER)

2. Financial Developments, Economic Development and Energy Consumption
A E* (FIL R REZEREEHRR)

3. Human Capital Investment and Economic Development
SHE (BIIPRREERSER) - HMiE (RIIRKRBEERZR) - RE
M5 (B I e REE AL 2 &)

4. House Prices Fluctuation Affect Consumption-based Bayesian Estimation
of DSGE Model

TBE* (FRAE)

33 EBELKEEZ Empirical Studies (Micro)
WE  EIIEEREMERER =% 307 H=E
FFE R (BEIIEERBLTRER)

1. The Role of Home-Country Cultural Heritage on the Employment Decision
of the Southeast Asian Marriage Immigrants in Taiwan
HEERY (B BEERBERER) 2TE (FELBEHATR)

2. Housing Inequality and Income Inequality
PRz B> (B 17 B pd B PR R 2 R)

3. Strategic Behaviors in Primary Elections
LES* (AIIZ2EBRELEHERER) TE— (RI2EBRBLFER)
PRICEE (B 2B KRBT ER)

4. The Relationship Between Financial Literacy and Over-indebtness:
Evidence in Taiwan
mELCT (MIIREREVBCMER) MEH (HMIZEBREEHR S
EsERT) s BEARE (I E28REHEXERWIH) AP E (HILE

BREMHEER)
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