Eadr

R

Bz LA Mg mF % @k (2018/08- iz 4)
Rxd LA FHEEEE B Edmmy (IS <& A7 wii
tAML RS 6 RIRE £ (2018-i27)

(2020/08 - iz 5 )

mﬁ\%ﬁa
W pk:(80424) 4 g zed L HEARTOFLAE Y L Fnpg g §
7 3% :1886-7-5252000 ext. 4814

B 2 :+886-7-5250136

Email:weiche@mail. nsysu. edu. tw

BRE®
TACFF R RMA R L

By AR
FRER  ERAFH G AR RGEL RTE

s
il

EFRBHE VA EF L ARk (2018-2019)

Wxd &~ ENN IPEHKE s a B =g B (2017 -2020)
1R IRLF P aﬂ%:ﬁ;&ém (2019)

AT R R (2016701 - 2016/02; 2016/06 - 2016/09)
W*ﬂLM<§?W§hﬁ“‘“?@ #owdiE (2016)
FLRIRA 2 AL G PG R F X (2014/06 - 2014/09)
BAHPERTEREARE A EPH &* (2014/01 -2014/02)

Rz ? L+ &g F i AACSBivE 1 F3 70 = (2013/04 - 2015/02)
W:ﬂmﬂﬁgﬂﬁhﬁﬁgﬂﬁﬁﬁﬂﬁ& Bl %3 (2012/08 - 2018/07)

LR LR L X1y 2]

o AT BF AL ATRE ¢~ EQ01D)

PRAERL T E €Ki #2019

o ERL X FTAMERE F1EEE € THERT S T iEwm #2014~ 2019)

o RM R F 3T ¢ (2018 Financial Markets and Corporate Governance)# <
o FRUPRPIEINA Y FIRA EEE H HATF 24 4 (2017/08 - 2020/07)

o WP Lk FErE 3@?*(2017)

o FMSE S L Eim L BEQ01D)



o Bl 10585 R E S K

o P HMIrERmE ¢ 5w~ A(2019)

« BETWET HEE AL E £ HB2012 - 2018)
o« FIEAFE R A% (2012 - 2018)

o M= ¢ L+ F I H g igkspF (2018 -2019)

o F =P LA FH iy g ikacEm (2018 - 2020)
o W ¢ L+ F iRk EEF(2018)

o 5 EHMTSY G ERIF

=0 L4 ﬁ?%i?{ﬁ}iﬁﬁﬁv(Z(nZ/OS— 2014/07)
LT ER L (201D

o LiT& Ry f£(2010)

[ ]
Qo

e (A EO05- % AR

8 M E& 5(2010/04) ~ roip ~ FRF K (2012/12) ~ A P~ F R E IR
(2013/704) ~ B 4 ¢ L+ B e F1e(2013/04) ~ &7 # < p4 £ 5 (2013/04) ~ sein < §
& 5 (2013706 ~ 2016/12) ~ & ® 523 #7351 ¢ (2013/06) RIS Rl S
+ € (2014/05) ~ % 22~ § Jodc k (2014/05) ~ # 47 3% ﬁihv(2014/09) FELF
35046 (2015/04) ~ L =~ Hp4 & % (2015705 ~ 2018/03) ~ 54 & 4 (2015/12) ~
Pl B p BTy ¢ s (2016/05) ¢ &~ Hp g % (2016/06) R EN
(2016/09) ~ ® 22~ &4 & % (2016709 ~ 2019/10) ~ 23 ~ Fp4 £ #7(2017/03) ~ ¢ &+
& 5 (2017/04) ~ B 2 fH <~ Fpd £ F 1 (2017/11 ~ 2019/09) ~ 5 &~ F3- 4447
(2017/12) ~ ¢ BB E~ FAg2017/12) ~ soip ~ Epdg 5 (2019/1D ~ B P <~ §
B (2019/11) ~v5 % 1 ¥ S Al 1 F 1 (2020/01) ~ 2020 ESGF =K F
#.(2020/03) ~ A4 & g 52(2020/06) % -

FR T2
o %A [AREFEHLE ESCHRFTHwF 5]
https://www.bu51nesstoday.com.tw/artlc1e/category/SO395/post/202005
220009/ %E6%B0%B8%E7%BA%SCHET%99%BCRES%B1%95%E6%8 I%AERES%A6%8 1 6E8%AT
%92%E3%80%8 0ESGRE6%8A%95%E8%B3%8 T%E 7%B8%BE%E6%95%88%E5%89%8D%E6%99%
AF%ET%9C%8B%E4%BF%8F

o pd s [Ererfeitd RP R ERE]
https://talk. 1tn. com. tw/article/paper/1382530

o g F [WRERAART RLFIF]
https://udn. com/news/story/7239/4590146

o pdpER [ZHreEsrEE = 2t )

2



https://talk. 1tn. com. tw/article/paper/1371241

o WL [L#FLHPay| 2HRTEF L F 52 2§ TQR]
https://udn. com/news/story/7339/4120036

R EF PR L+ 5
e The Chartered Financial Analyst (CFA) Digest (Raymond Galkowski, CFA),
February 2012
http://www.cfapubs.org/doi/abs/10.2469/dig.v42.n1.45

e The Chartered Financial Analyst (CFA) In Practice (Phil Davis), 2016
http://www.cfapubs.org/doi/abs/10.2469/ip.v1.n1.10

0% LIRS

FHBBEFT AT R FREFLE ~ ST B BRI S K
AEFRLAF AN APV FLA R TRl H BT ALE K
TUKEFBEALVRFALA CPEHNRLEEF ATV RFALA ﬂﬁmﬁ
PR EE PRI R RV A FALR CPE BT AT AETALR
RN R R Y BEFALAS -

Fiehe vt f

R R R Y e L A
R E T SN VT E Y S AT P $-F B
HEMBA; 3 & A4 H g+ F )

R

L REATITEA A B FEP &5

(1) #P % 1502534 5 #p &4p 20154& 10 % 1 p A4
(2) #m % 1 564833 5L M &f1p 2017 & 1 2 1 p A4
(3) #P % 1587234 5. P &flp 2017T# 67 11 p 424>
(4) #P % 1639127 52 #p &4lp 2018 & 10 * 21 p 424

SRk TR

Lo A28, s Rap sy |7 59 84
NT$4, 237, 000, 2020/08-2023/07 -

2. PN, SRR FREFT,
NT$1, 777,000,2018/08 - 2020/07 -

3. FLE, RF KR BT,
NT$660, 000, 2018/08 - 2019/07 -



4. P EFEL L FEEOFERSY,
NT$2, 950, 000, 2017/08-2020/07 -

5. P x Bk # {1t R ke F A 4T,
NT$200, 000, 2017/01-2017/12 -

6. I AP L Eptepty TSP Capital IQ Research Insight & ¥ p4iz~
fi) FREL S,
NT$106, 000, 2017/01-2017/11 -

T FEHIN, B A S ST B ST B2 2w A (V02.V04),
NT$394, 000, 2016/08-2017/07 -

8. AP, A RApED FEERED F2 2 ER,
NT$1, 631, 000, 2015/08-2017/07 -

9. FEIL EAMAFFRHERIEINT OIS FLLERT &,
NT$1, 522, 000, 2013/08 - 2015/07 -

10, FH30, o BPEF £ TR T,
NT$157, 662, 2014/01-2014/02 -

11 RS gl & R 3™ o N EREF B A,
NT$761, 000, 2012/08-2013/07 -

L Y E A

1. “Volatility of Order Imbalance of Institutional Traders and Expected Asset
Returns: Evidence from Taiwan,” (with H.G. Huang, P.S. Weng, M.H. Wu),
Journal of Financial Markets, forthcoming. (F %473+ 5 /A2 7))

2. “The Impact of Net Buying Pressure on VIX Option Prices,” (with Y.W. Chuang,
M.H. Wu), Journal of Futures Markets 40, 209-227, 2020. (F* 584755 ® Al
g )

3. “Price Delay and Post-earnings Announcement Drift Anomalies: The Role of
Option-implied Betas,” (with H.C. Ho), North American Journal of Economics
and Finance, forthcoming.

4. “Do Foreign Institutional Traders Have Private Information for the Market Index?
The Aspect of Market Microstructure,” (with P.S. Weng), International Review of
Economics and Finance 55, 308-323, 2018.

5. “Private Benefits of Control and Bank Loan Contracts,” (with C.Y. Lin, I. Hasan
and L. Tuan), Journal of Corporate Finance 49, 324-343, 2018. (- 8 p4 4+ 5 *
A gp )

6. “Financial Literacy and Participation in the Derivatives Markets,” (with Y.J.
Hsiao), Journal of Banking and Finance 88, 15-29, 2018. (§ 5384 7% 5 ° A5 2y
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“An Analysis on the Intraday Trading Activity of VIX Derivatives,” (with D.X. Kao,
Y.H. Wang and K.C. Yen), Journal of Futures Markets 38, 158-174, 2018. (§*#
IRpATEE AP 7))

“Determinants of Price Discovery in the VIX Futures Market,” (with Y.L. Chen),
Journal of Empirical Finance 43, 59-73, 2017. (1 38p4 335 A%y 7))

“An Empirical Analysis of the Dynamic Probability of Informed Institutional
Trading: Evidence from the Taiwan Futures Exchange,” (with P.S. Weng, M.H.
Wu, M.L. Chen), Journal of Futures Markets 37, 865-891, 2017. (Lead article) (§*
A FEE P AR T))

“The Association between Three Major Institutional Holding and Firm Capital
Structure on the Taiwan Stock Market,” (with W.C. Chen, P.S. Weng), Journal of
Management and Business Research 34, 307-329, 2017. (TSSCI)
“Option-Implied Equity Risk and the Cross-Section of Stock Returns,” (with T.F.
Chen, S.L. Chung), Financial Analysts Journal 72, 42-55, December 2016. (##
IRPATEE AP 7))

“Effect of Monetary Policies on the Relationship between Advertising and Mutual
Fund Flows,” (with M.H. Wu, M.L. Chen), Asia-Pacific Journal of Financial
Studies 45, 673-704, October 2016. (Lead article)

“Gaussian Quadrature Method for Pricing American and Exotic Options in a
Jump-Diffusion Process,” (with P.S. Weng), Journal of Futures and Options 8, 1-
43, 2015. (Lead article)

“Effect of Country Governance on Bank Privatization Performance,” (with P.H.
Ho, C.Y. Lin), International Review of Economics and Finance 43, 3-18, May
2016.

“The Information Content of Trading Activity and Quote Changes: Evidence from
VIX Options,” (with Y.T. Chiu, Y.H. Wang), Journal of Futures Markets 35, 715-
737,2015. (204545 A 7))

“The Benefits of Firms Holding Bank Shares on Bank Loans: Evidence from the
Global Financial Crisis,” (with C.Y. Lin, Y.W. Chuang, Y.X. Wu), Sun Yat-sen
Management Review 23, 563-590, 2015.

“Improved Method for Static Replication under the CEV Model,” Finance
Research Letters 11, 194-202, 2014. (Sole Author)

“The Impact of Derivatives Hedging on the Stock Market: Evidence from Taiwan’s
Covered Warrants Market,” (with S.L. Chung, W.R. Liu), Journal of Banking and
Finance 42, 123-133, 2014. (FL #0455 A2 7))
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“Static Hedging and Pricing American Knock-out Options,” (with S.-L. Chung and
P.-T. Shih), Journal of Derivatives 20, 7-21, 2013. (£ 38 B4 5% 5 P As 7))
“Static Hedging and Pricing American Knock-in Put Options,” (with S.-L. Chung
and P.-T. Shih), Journal of Banking and Finance 37, 191-205, 2013. (# 4 #%p4 4%
B mAsE )

“Using Richardson Extrapolation Techniques to Price American Options with
Alternative Stochastic Processes,” (with C.-C. Chang, J.-B. Lin and Y.-H. Wang),
Review of Quantitative Finance and Accounting 39, 383-406, 2012.

“Applying Recurrent Event Analysis to Understand the Causes of Changes in Firm
Credit Ratings,” (with Y.-S. Chen, C.-Y. Lin and P.-H. Ho), Applied Financial
Economics 22, 977-988, 2012.

“The Information Content of the S&P 500 Index and VIX Options on the
Dynamics of the S&P 500 Index,” (with S.-L. Chung, Y.-H. Wang and P.-S. Weng),
Journal of Futures Markets 31, 1170-1201, 2011. (- 38p4 435 ¥ Ay 7))

“Can Fund Investors Benefit from Momentum and Herding Strategies in Taiwan
Market?” (with T.-S. Lee, S.-C. Huang and J.-F. Lin), Journal of Management
and Business Research 28, 191-218, 2011.
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B P4 & B 1) E A& 2 % : The North American Journal of Economics and
Finance (2019 #'& £ b *& ¥ 45 7]) https://www. journals. elsevier. com/the-
north-american-journal-of-economics-and-finance

Mgt ¢ £4 4 B €4 . 55 Eastern Finance Association Annual
Meeting (Miami); 2018 Financial Management Association Annual Meeting (San
Diego); 2018 World Finance Conference (Mauritius, Italy); 2018 Financial
Management Association Asia/Pacific Conference Program Committee (Hong
Kong); 2018 Eastern Finance Association Program Committee (Philadelphia);
2017 Financial Management Association Asia/Pacific Conference Program
Committee (Taipei); 2017 Financial Management Association Annual Meeting
(Boston); 2017 Southern Finance Association Program Committee (Key West);
2016 Eastern Finance Association (Baltimore); The 20th, 21st, 22nd, 23rd, 24th_25th,
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26t Conference on the Theories and Practices of Securities and Financial Markets
(Kaohsiung)
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Journal of Banking & Finance; Journal of Corporate Finance; Journal of
Empirical Finance; Journal of Futures Markets; European Journal of Finance;
Quantitative Finance; Review Quantitative Finance and Accounting;
International Review of Economics & Finance; Economic Modelling; Energy
Economics; North American Journal of Economics and Finance; Journal of Risk
and Financial Management

® LEFPIIEGEEE 4 4 Journal of Management and Business Research;
Journal of Financial Studies; Review of Securities and Futures Markets; NTU
Management Review; Journal of Futures and Options; Taiwan Journal of Applied
Economics; Taipei Economic Inquiry
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