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9:15-10:30 =& (—) Contributed Session |
et & () BER MM TG 20 47 > 58 59 o Y ERWME A

1.1 {EfEztE¥s Microeconometrics
L BUR REAFEREEUE 411 B =
TG BREE (S 5E B &8 it 52 AT)

1. Estimation of a Panel Stochastic Frontier Model with Unobserved
Interactive Effects

Rz (B RREBEFE Z) ~ HREF* (B I 05T B & i 5T
AT~ BREHH (BILTRRBEESZR)

2. Correlated Unobserved Heterogeneity in Labor Supply Models under
Hausman Framework

R (B RS2 2 K Bl LB [5)

3. Semiparametric Mixed-effects Transformation Models for Ranking Data
with An Application

s (LBREMBEEME %) » Ming Gao Gu (F & X ARE 4T
%)~ Yuk Fai Lam (& & T SCR B2 45T %)

1.2 #7¥& A% | Econometric Methodology |
Mg - BUBKREBEGEPiE Ui 412 # =
TR MERE (BILREREZEUESMEZR)

1. Factor Instrumental Variable Quantile Regression
B S1] 7 * (B 17 278 KK £)

2. Copula J5 7 {# F 1F o i€ & I8 AH B - JE FH 0 B8 5% g K i 4%
TRE* (HIIEILRELEESR)  BEE WLCRELRER)

3. Semiparametric Estimation of a Generalized Threshold Model under
Conditional Quantile Restriction

RIEF* (LBHEHRERBELEMIT T 0) RPT (LBEER
BREBELBEHRHZET L) 8EF (LB EREREELBEHRIT T L)
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1.3 EEBEZ:tE | Applied Macroeconometrics |
B BUABKZ LG EPreE M 415 #E
T BER (HILZ2E8 REBLHE L)

Lo mip A7 A0S B Ay 38 5 SRS R A1 B HH 8 T 85 2 JE I 1 B 5
TREAM* (B RFERBEREL) - B XE (HIIRFERZEFTER)
2. When Should We Reverse the Sign of BN Cycle?
E/D T (PR ABLIL ) - Sun Xiaotao (58 o B A 5 45 5 2
%)
3. ENRER  TERMBEECREE  ERLMERNER
PE (FERAENE RS FLFI R FO)

1.4 &M Quantitative Analysis
HEE  BUAB KRB &GADIETME 416 =
TR R (FFRKZEHECFHITAT)
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10:30-10:45 % & Coffee Break
HBE - BUA KREAT A BT EE A

10:45-11:00 #ril 2 EF Welcome Address
HEL  EUA KB GE A B iR A B P
TR B (EESETEEGHER > PR RREL > BIIEEREER
S EEBY)
iy EEZE (TEEESKEGHER  PEHRIZBEESEHITTR) -
KFFH  (DETHELFEGEHEERFWNER - DB R EEEEL
ST L )

11:00-11:50 F£& K&)HE# Keynote Speech
HEL  BUB KRB GEE A EEE SR E
% ¢ Prof. M. Hashem Pesaran
(CEE RIfE KRB QB LA E = — 2l & » EEF IR
BB 28 John Elliott SEEHIN » EHK KN EEZ T L)
TR BT (HIIZERELKE LT

11:50-12:30 F & K& Annual Assembly
HWE  BUBKRBEGERE L EEE T RE
FiE: ERE (ZELETEEIHER)

12:30-14:00 4% Lunch Break
HRE EUA KB &R A I AR T A
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14:00-15:15 #FEF& (=) Contributed Session 11
Wt () EERMmCHES 203 > & 6m 5 9 « “*"RaAH@mE A

2.1 FEFE#st& Applied Microeconometrics
Mg - BUBKREBLG AT UM 411 =
THE EBAC (HiIIZ8REVESHER)

1. WF5E AT A8 Gl By T 55 1 FF B i 1 SR g
—ik* (PIRREMFEEHSR) - MEE (PRAEREEHER)

2. Import Competition and Company Training: Evidence from the US
Microdata on Individuals

g (I BUE REBEEEZ R)
3. BEBEFXRFRERFIXHEEREREAINE
PR E* (B BB R REEEE R

2.2 5FE&H7A Il Econometric Methodology Il
Mg - BUBKREBLG AT UM 412 =
THE:EHEE (A2 REKEEL)

1. Time Series Regression with a Unit Root and Possibly Heavy-tailed
GARCH(1,1)/IGARCH(1,1) Errors

Shiqing Ling (FER I KE) - AFEr (ML BEERELKR) -
Rong-Mao Zhang (#7 /T K 2)

2. Indirect Inference on Predictive Regression
PREA* (RIZBUE REZHEEZHE 52 %)~ FWMH (BEIZEUE
BPHEEZHE T ER)

3. H{E T 2= SRy H T T
REF* (LB GRS RERRERT RS 0)  EEE (EEgH
B EE & E 5 L)



&

TaiwanN ECONOMETRIC SOCIETY
2MEAHRLY

2.3 FERMf®Et&E Applied Financial Econometrics
R BUAKRBE SRR 415 B=
T HREE (HII28RKREUWEeE )

1. ML N &R i 5% R&D 17 5 R B AR i

Bloh* (EBVERBHERMT0) - RER (FERBUAKEEER)
2. Asymmetric Nonlinear Mean Reversion in Implied Volatility

o 3 (B BRI 1 e @l &)
3. Detecting Jump Activity on Ultra-High Frequency VIX Data

MRHBE* (B B RE B e 2 %) » Jeremy C. Goh (Singapore
Management University)

2.4 EFEEKFE Empirical Economics
HEE  BUAKRZ &G EBEEEUE 416 Z =
THE FE (BT RELEKE L)

1 R BORY S bR PR E Z 2 8 ¢ LR B SRR S Al & By —

Sy FORE S

FEZR* (RILBFERBEEESR) . w8 (HIZZ2EBRERELE
—Z,

)

2. Information Communication Technology and Productivity Growth:
OECD Evidence

George Barker (Centre for Law and Economics) ~ FH H * (3G KE 4K
TE )

3. The Predictive Power of Household’s Expectation in the Housing
Nonlinear Dynamics

HEGT OLEREEHERY S M)

15:15-15:35 X & Coffee Break
HEE - BUA KB & & B AR T
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15:35-16:50 W& & (=) Contributed Session 111
et & (E)EEREHm XS 2045 » 5t 59 » “*FRME A

3.1 EHEEAG-EZMAE PhD Candidate Session in Empirical
Finance

R BUAKRELGEEhiaE U 411 2=

TG Rz (BRI RELKEE #)

1. Determinant of Credit Default Swaps by Information-based Trading
Activity
sH G OUEREEHEER) -~ AR OrE R EHE )

2. Corporate Governance, Risk and, Performance—Evidence from
Taiwanese Enterprises’ Foreign Direct Investment in Mainland China

ERE* (BEFREBEREZ) - FMHuH (EMREEHER)  Fl4Z
(72 FH K 52 Jo e B B B OR B B2 %)

3. Application of Spline Regression Model in Estimating Hedonic Price
Models: Empirical Evidence with Taiwan Data

BOEE (RIZBUa RE e %) ~ B E* (HIIBUs KEE/E %)

3.2 sFE 5% Il Econometric Methodology 111
HEE - BUB KB ETEE MM 412 HE
TR R (EEBEHFREZEREESEME P 0)

1. Semiparametric Estimation of the Random Coefficient Dummy
Endogenous Variable Model under Symmetry

SRR WS IR N2 =

2. Identication of Semiparametric Measurement Error Models
Yingyao Hu (Johns Hopkins University) ~ {5 B * (F 17 9 1F K2 & %
2%)

3. Exceedance Correlation Tests for Financial Returns

PR B A * (T BT 5 e &K BT SE FIT)
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3.3

EERESETE Il Applied Macroeconometrics 11

L - BUB KBS S BTaE VUM 415 F=
T =R (BMILEERELEER)

o B A e MR A A 2 R R o Y e

sRBENR* (RBH REHMEBLBEVI ) - THE (M REHELKH
EAT) ~ BT (A REHELEMAERN)  Ke (MHARZHEL
BHEGTAT) ~ v (P B R 2R E & B AT

The Impacts of the Expected Real Exchange Rate on Japan’s Real Output:
An Application of Nonlinear Cointegration Analysis

BRZEEF * (B I REKHEE 2~ £Ea (HIZIZIERELKE ZR)
ERE s ERFHEEBEEE N EHEEEKIEE 2 ER -
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