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

et g (—)BERmCHE 20595 » & 557 - “M"RREEA
1.1 @&t &E Microeconometrics

G EIIEE R ER R = 301 HE

TR HER (HIIEHEBERELRER)

1. The Impact of Amateur Film Reviews on Movie Theater Attendance:
Predictors versus Influencers
REE (B REAEEHEMAIH) - G (BHEEAXHE
RLERRFZC L) ~ 4RORGS (B TL o Lok 2 £ 32 7% T8 9 2 )

2. Uncover Components of Individual's Strategic 1Q: An Experimental
Study
FEH* (HIIZ2EBREFEHRBEEMAHTF L) £E— (HILE
B RE LR &)

3. The Impact of Psychiatric Disorders on Employment in Taiwan
SRR (RIIREBEELREZER)  RLEE* (RIIREBEZLRER)
BEflle (RIIREBEREEEZR)

1.2 BB ES (—) Empirical Studies (Finance) |
kG L EE REHER R =8 306 HE
T REE (HIIE2EBREMBEMER)

1. Equity Short Selling and the Bank Loan Market {o] fg ik (] 17 = Jb K &
EEEHEZR) MEE* OcBE REEHSEF) » Tse-Chun Lin
(University of Hong Kong)

2. Yesterday Once More: Short Selling and Two Banking Crises
LHE* (MUIEBERBEUBEMER) MEE TEREBEHER) -
Tse-Chun Lin (University of Hong Kong)

3. Bankers Need New Clothes: Bank Capital, Leverage, and Default

Probability Adjustment Through The Macroeconomic Cycle
TERE (B2 8 R 5 & M 72 Fr)
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1.3 &FhE:=8 Empirical Studies (Banking)
WE I EE RS 2R = 307 HE
T HRERE (I8 REHERESRR)

1. REBEKRAGUHEERTEHFEZE
MECT (ZALBERELAYHMKASKEEHMBE LAEREI)  KHE
(2B REMFEMER)  Hokir (HMIKRERZEMFERMER)

2. ZEBLNMENHBRGEZERNR
bRtk (M Z2BREMBEERMMITA)  HEE (B1IL28 KREMF
TRER) HPE (MII2BREMHFEMER)  RBE* (RIILK
BB e ER)

3. The Anti-Inflationary Effect of Central Bank Independence:
Heterogeneity and Endogeneity

MR (B 1L EUE R Z TR E %)

10:15-10:35 Z & Coffee Break
R B EE KRB GgRER =

10:35-11:25 EBEETEEG FTEEE (—) Keynote Speech |
Anti-Corruption Reforms and Shareholder Valuations: Event Study
Evidence from China

i G B 17 2 S KB 1 R e = A O A [ R R

iH % © Prof. Bernard Y. Yeung (National University of Singapore)

ER B DY GEBLRREEEEER)

11:25-12:15 EBKXETEEG TEE#E (Z) Keynote Speech |1
ERMERGZERE

RGBT EZ B KRB AL R R e = A O B B PR e R R

i H C BIRFEAE (P ELIEEE)

T ERC (B Z28REBLEE L)
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12:15-12:40 £ & K& Annual Assembly
RGO BB KB R R e = A O B B PR e R R
T BERE (EEKEGTEEFHER)

12:40-14:00 4% Lunch Break
B B EE KB R E R =R AR
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14:00-15:15 ®WF&f& (=) Contributed Session I
Mg () hERamCERE 205 > 8w 597 « “*"RaElEA

2.1 YaEEFE (—) Macroeconometrics |
ME : R EZEKREHFRER =8 301 #H=E
T Rz (BILF &R E A)

1. ZEMGAEEEMLBES - ®BEER T
PR B> (B BB R R 2 E R)

2. Education, Health and Income Inequality
& JZ (Korea University) ~ #RIZE (RITKRZBEFEZZR) - BHEHES
ORI KRBT £

3. Optimal Timing and Hedging under Adaptive Market Hypothesis with
S&P500 Index
I (BEILP R REM B RS R) > EfREe (B R~ REM

B RS &)

2.2 5t &F % Econometric Methodology
WE  EIIEEREHERER =18 306 H=
T EERE (B bt TT e 4808 b 9T )
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Finite Mixture of Regression Modeling for Exchange Market Pressures
during the Financial Crisis: A Robust Bayesian Approach to Variable
Selection

FEISR (BIZRIH KRB &at 2 &) ~ BZEE > (B IR D) K B2 4L 52 %)
Double Local Polynomial Conditional Density Estimators

P EE (THRFRBEEBIICAN)  EEE* (I 28 KRBLRER)
Hierarchical Factor Models with Possible Non-stationary Components
tREE* (B BUA KB E )

Bf ¥ &+ 8 Financial Econometrics

HEL BT EE R ERER =M 307 #=E
TR ITEE (I ZEBREMBEER)

Can Investing in Hedge Funds Improve Efficiency for Economically
Important Investors?

sfEHE (PR BRI ZERT) ~ =i (B 1L o O R BRI % < i 22
) YAME (HIZZ2EBREBMBERER) - E/RES (il REE
b & T B 5 FT)

Modeling DAX by Applying Parabola Approximation Method

ZHHE (MIZIBUERBIEMBEESR)  @4F (B2 8RR K2
Bt TR » EMEEA (BIIZ2EBREREM BRI » &
sk 2 (BILBUB R ZH T2 R)

Default and Recovery: The Copula-Based Sample Selection Model
Approach

AR LB KRB EHER)

F
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15:15-15:35 % & Coffee Break
RGBT EE KA Ry =



&

TaiwaN ECONOMETRIC SOCIETY
2MERTRRY

15:35-17:15 ®#&f & (=) Contributed Session 111
et g (E)sERmCHE 20595 » &a@wm b o “M"RREEAN

3.1 5+ &% Econometric Theory
HEE C I EERKEMFRER =& 301 HE

FRE o BREE (I b5 e &R B 52 FT)

1. Testing for Treatment Effect Heterogeneity in Regression Discontinuity

Design
HFE A (b Ui 5T e &8 B 32 Fir) ~ Shu Shen (University of California,
Davis)

2. Tests for the Presence of Clusters in Heterogenous Panel Data Models
MEF* (B R 2R ) ~ BeE# (I 0158 Be &8 b 72 Fr)
3. Asymptotic Risk of Order Selection in High-dimensional AR Models:
The Cases of Finite-Order Processes
g FEr (BILFERBERER) sl E (I SHERBHETEN
FE )

3.2 (fBES (Z) Empirical Studies (Finance) Il
kG L EE REHER R =8 306 HE
FRE e (BIIRERZEME SRS R)

1. Price Limits and the Value Premium in the Taiwan Stock Market
Ml (EFTREEHER) - ff e k™ (B 1L % E 5 R 2 M % & fil
B%) MKk (HMIEBEFHEBRREVBCHMER) B (HiIIkES
REBXSEHEZR)

2. Examining the Profitability of Similarity-based Futures Trading

Strategies
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L (BIIBUaE RS/ R) -~ FIdER (BIZBUE KE PR K = 9
"8 %) O EHm* (BIZBUE KRE RS R)

3. Analyzing the Performance of Multi-Factor Investment Strategies under
Multiple Testing Framework
PR (TR BABITERT) - MR (11278 KB EIE A XS
) EFEH* (BILZ2E8REHEMEZR)

4. Innovation, R&D Capability, and Cash Holdings
PREE (28 REMHEeMER) TR (HIZZ2EREVH

TRER) ZOTE (B EZ2EREMBEMER)

3.3EEETFE (=) Macroeconometrics Il
R BRI EE KRB G RER = 307 H=E
TR BER (B2 8 KRB EE Z)

1. Bl GVAR BHAE G B8 HRZEWPRYE 28 &8 &%
SR (MEVEAZEMBEERT L) =13l (HILFERETEM
BeMER) WEZ* (WEEAZE M HEEHF.0)

2. Fiscal Stimulus on Bayesian DSGE Models
REF* (BHRBLEBFER)

3. Liquidity Commonality in Foreign Exchange Markets during Financial
Crises
RHEME> (BT RRBLEFESL) S5 (B RREBYE R
B2 Rz (BILFRREBERER)
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