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9:00-10:10 WH&Efr& (—) Contributed Session |
et g (—)BERH Tl E 20 9 0 55 34 » “*RRHEA

1.1 5+ &A% (—) Econometric Methodology |
HRG B EZE REEE SR S5t & 101 =
T EERE (B Yt 5T e &8 W 9T )

1. Model Averaging in Predictive Regressions
Bl ge* (Tt Be &R BT FE ) ~ FOM M (B 12 BUG K8 ] PR 4L Bl
B R)

2. A Study of GMM Estimation and Their Statistic Properties for a Class of
Approximate Factor Models
H AR CRBRMERE) - B (REMEKRE)

3. A Stochastic Frontier Model with an Endogenous Treatment Status and a
Mediator
PREZE> (PR FREBE&IRZERT) ~ sF B #E (PRI E&EIRI7ER) ~ £

A (I Z2BREBLFER)

12 HBEBKEER (—) Empirical Studies (Macroeconomics) |
R B EEREEE R —JteE & 102 H=
FREEmEml (BEILEERESTEV B EREZR)

1. The Threshold Effect of Human Capital in the China's Economic Growth
TAOK * (B ERERT) ~ AF57 (Bt ERies)

2. {7 VS i DEE A 1Y BT 28 A
SRR (R RIT B R )

3. A Y RBC fHATHY IR WBUIE 73 #r
s (R ERE) ~ RERE* (REEKRE)
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EVERHERT

1.3 Bf%Et+&E Financial Econometrics

b B

oy

PRI EERPEEHEE - % 103 A=

PREEE (BIZ =B REM e RS &)

Heterogeneity and Risk-Return Tradeoff: Evidence from Extreme Value
Adjusted Method

SR (I REM BRI 2 ~ fREE (¥ K2 Rl 22 &)

Dynamic Risk Premia and Asset Pricing Puzzles

ERE (HILZ2EREV B ZR)

Loss Reserves and the Role of the Actuary: Independent or In-House?

2L (B EEORER) ~ Mary A, Weiss (Temple University) ~ #2975 (B2 &2

A5 SRR 1)

1A EHZBERE (—) Empirical Studies (Econometrics) |

Hb B

Sy

I BB AR SRS 104 Kx
ENOT (PR KB F S )

Plug-in Averaging Estimator in the Panel Data Framework with Multifactor
Error Structure

BeEs i (PO sT e OB SR AT) ~ BIiE (PR ST e &R BT SR AT) ~ AR
wAE (BRI KREEEER)

AT R 7 KA F B R RE IR

B G * (Ligtt & RIERE) ~ KPS (BBt gR2Ek) - £ (EEHT
g R RR)

Governance, Government Size and Economic Development : New Panel
Evidence

& HZ (Korea University) ~ #ORIZ (UL REBLIREZR) ~ BEE* (B

R REBLERER)



&

TAiwaN ECONOMETRIC SOCIETY
2EMERTERT

10:10-10:25 3 & Coffee Break
HEE - HII =B RKEEM B —988E Bl

10:25-10:30 #E#WBEF Welcome Address

HRG : BIIEE REEH B —956 Bl EARBEGHRE

HEEE AEY (TRHELEEgEHEER - DEHERIZREELEH
e L EAE)

TREERE (PRERR L - BB R EE RS ERER)

10:30-11:20 EBE Bt EE G EHEEH HE (—) Keynote Speech |
R B ZE REEH R —9teE Bl IR KRBT E
=55  Prof. Wing Thye Woo (University of California, Davis)

Hilg

#id © The Middle-Income Trap in China and Malaysia
i BB E (PRsEbibi L ~ BT EEREE KRG AET)

H

11:20-12: 10 EBE B EE G EHEEHEHE (=) Keynote Speech 11
WEE B EEREEE R —Jt8E Bl IERBEIEGHRE

SEE O EFsR S e (National University of Singapore)

i H © Non-Gaussian Bridge Sampling with Applications

TE - B E iR+ (Princeton University)

12:10-12:30 £ & K& Annual Assembly
R H I EEREEEER -8 Bl EREIK ZHE
T B (EELEGTEEgHER)

12:30-14:00 42 Lunch Break
R T EEREEHERE 95 Bl HEEE

sk« SHRERAGHEMAE B Z b — ot eE — & 101 £ 104 FEHFHE A 9:00-10:30 &
14:00-17:30 > HeRiFfHE HE HE R EMBA (EH] - SR A 2w > 8 Za -
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14:00-15:35 ®F&fF€ (=) Contributed Session 11
et g (C)RERMm IS 20 7 0 & 370 - “*"RIREEA

2.15F8& A% (=) Econometric Methodology I
HRG B EZE REEE SR -5t & 101 =
F g sREEU (B REHE LB FTAT)

1. Nonseparable Regression Function for Panel Data Models with Correlated
Random Effects
HRER (PERARKE) - AFHE> (BILEERBLEER)

2. Estimation of Single-index Model with Spatial Interaction
rie* (BB & RE)

3. On Consistency of Minimum Description Length Model Selection for
Piecewise Autoregressions
Richard Davis (Columbia University) - Stacey Hancock (University of
California, Irvine) ~ #kta B> (9 b Bt 478 5T FF 2 0 2 Fr)

4. Testing Conditional Mean Independence under Symmetry
Tao Chen (University of Waterloo) ~ fEEGH * (L /& if & A E2)
Pingfang Zhu (5%t &R 25)

22 B ESE (Z) Empirical Studies (Macroeconomics) Il
R L EE REEHERE —5E —# 102 H=
FhE - ERE (B Z8 KRB RE Z)

1. Important Laws Governing China's Macro-economy
# % #* (Princeton University)

2. R TEEITIERM R&D JGHIENTTE
SR (LI ERE)

3. Analysis on the Changes of Income Distribution of Taiwan's Tax Reporting

Households
PR E> (I BB RELERE L) B (HILZ8E K2l
2 Z)

4. Fiscal Sustainability and Borrowing Cost: County Evidence from China
Chunyu He (L7 2i AEL) ~ Zhuyan Wang (BB KE) ~ RE* (B
AR EE)
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2.3 MBEBESL (—) Empirical Studies (Finance) |
HEE I =B KEEEER —9ieE —# 103 F=E

N

PR RE (BOLRFEREM B /S R)

Effects of Managerial Overconfidence on Analyst Recommendations

MEE (BHIZZ2IREEEEHZR)  MER* (B2t KEeEEH
2 2)

The Collaborative Effect between Wage level, Wage Structure and Firms
Profit

HEN (FERRELBEH ) ~ BaLE* (MEAREHREL BV » &
7% (P Br R 22 &8 78 B 52 )

Are Overconfident Firms the Ideal Borrowers to Banks?

BiEE (MIIEZEBRBEMBEMER) MK (B2t KELEEH
BR) - MEBE*(LEREEHEER) - B (M2 REHTER)
Do Perks Matter? Evidence from Chinese Banks

THE* (HIIEIREREEREY S EH %)

2.4 (EBKEEHERZ (—) Empirical Studies (Microeconomics) |
G L EEREEHER -9 —# 104 HE

Sy

1.

R (BMIBFERBLEBRER)

A Study of Mixed Oligopoly in a Supply Chain

lETEs (BB EedRR)  §&%F (LBLEgek) - k86 (b
$GIL1E B2 )

Subsidizing Fuel Efficient Cars: Evidence from China's Automobile Industry
PR (BRI ZEREEEEZR) - SiER (BIZBUE KEM B R)

The Role of Education in Self-employment: Evidence from Urban China
TEEE* (M AKE) - Zeguang Li (F I AZ) ~ Belton M. Fleisher (Ohio
State University)
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4. Bomb, Building and Congestion

FRE*(EBBERE) EH (BEERE - EEEKNE)

15:35-15:50 X & Coffee Break
HEE BT EE REEHEL —StEE —

15:50-17:25 W& & (=) Contributed Session 111
WEt & (Z) B ER i CHE 20 47 0 56 3 97 ° MR E A

I EHEHLZKHEESRE (Z) Empirical Studies (Econometrics) |1
R B EE REEE SR -5t & 101 =
TR BREZE (4 I 55 B 480 i 92 FT)

1. The Theory and Applications of Seasonal Adjustment in Frequency Domain
o e U > (P B R B2 4K B 22 6e) ~ [WokiE (P B RELLH 2 RR)

2. Nonparametric Regressions with Thresholds: Identification, Estimations and

Inference
&t (Bi 8B X2 e e 2) ~ BERE* (B 12 5 8K 2 5 & p
2 Z)

3. Factor-augmented Regression Model with Structure Change
EDP* (FERRBRZERER) ~ EEE (FEPREREBLEER) - F
BEME (& #0248 5 X 2 B PR 48 R B2 e )

4. Model Selection Tests for Conditional Moment Restriction Models

PR (IR b OB 32 A7) ~ Xiaoxia Shi (University of Wisconsin)

3.2 HRRKRESS (=) Empirical Studies (Macroeconomics) 111
HEL - HI=EEKEEE B -t EE M 102 HE
THE HEE BHIZIEZ2E8REFEELEER)
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1. Intraday Arbitrage Opportunities of Basis Trading in Current Futures
Markets: An Application of the Threshold Autoregressive Model
FE (B ZIEREEEER) - RS (BIIZ2IEREEEER)

2. Estimating the Growth Effect of FDI Using A Quantile Panel Data Model
with Partially Varying Coefficients
Zx =, (University of Kansas) ~ ¥4 (University of Kansas) - 7 7 *
(EFKRE)

3. What Are the Main Sources of Interest Rate Persistence? Some International
Evidence
R (BMIZRFERBLEERZR) MEF* (IR RELFER) - K
S (IR gE Be 488 B 22 )

4. Determinants of Vulnerability to the Recent Financial Crisis: New Results

Applying the Bayesian Sparse Group Selection
PR ZE 5 * (B LD R TB 2 &)

33IMBEBWESE (=) Empirical Studies (Finance) Il
G L EEREEHER -9 —# 103 HE
FE T (B Z2E8REBMBERER)

1. Forecasting Volatility with Multiple Horizon Extreme Values
FE Pl HH > (o S B 52 e 46 785 BT 52 i)

2. Nonparametric Estimation for Spot Volatility of Asset Price Using Bipower
Variations
e REE* (I 88K ER)

3. Capital Asset Pricing Model Based on a Generalized Economic Index of
Riskiness
PREE (PR sE e s8R b FERT) ~ =imMl™ (B T R REBM B RE &)
AHE (HIZEBEREVBECMER)  YAC (HIZZ28KREV B 56

EN)
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4. Strategic Investments Based on Pricing Bubbles-An Empirical Examination
EREC (B PRREMHeRER) ~ TiZFEE (BT RAREM BRI ) ~ A
T (BT RREMBERER) « HElT (IR RE e RiEE %)

3.4 EELKHEESS (—) Empirical Studies (Microeconomics) 11
R B EE REEE SR -5t & 104 B
T Rz uE (B I g R B R EE )

1. Regional Public Cultural Service Equalization Spatial Dependence and
Correlation
B (EBILEEEr2E) > BE (EBILEGETER)

2. Predicting Recovery Rate at the Time of Corporate Default
iR (B Wi RE) Skl (MIZRERZEM B ERE R)

3. Measurement on the Coordination of Distributive Justice, Economic
Efficiency and Social Stability Measurement and Precautions on the
Coordination of Distributive Justice, Economic Efficiency and Social
Stability
BEr (LB Egi 2R BEEENER)

4. Contagion in Financial Markets: Dynamic Conditional Correlation Model
MERE (BiILsES —FRREVBEHER)  REEZE (RERKREMHE
THER) 57 (EUMEREVHBMA)  sE&#* (BILsES—
PSR B2 75 < B YT 5T AT )
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