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1. “Global financial crisis, funding constraints, and liquidity of VIX futures,” (with
J. Chiu, D. Lien), Pacific-Basin Finance Journal, forthcoming. ({7 scfe &+ ¢ p4
FEE P Atier2 B R 7))

2.  “Overnight returns and investor sentiment: Further evidence from the Taiwan
stock market,” (with H. Zhang, P. Wang, P. Tsai), Pacific-Basin Finance Journal,
Volume 80, 102093, September 2023. ({7 FcFe B € P45 ® Arier2 S F"E 8 71])

3. “Intraday momentum in the VIX futures market,” (with H. Huang, P. Weng, J.
Yang), Journal of Banking & Finance, Volume 148, 106746, March 2023. ({7 5z
FRBFL € PATEE P Atier1 & RS 8 7))

4. “Option implied riskiness and risk-taking incentives of executive compensation,”
(with C. Lu, Carl Shen, P. Shih), Review of Quantitative Finance and Accounting,

forthcoming. ({7 sz ®F* € PATEE F* Atier2 S FE 7))
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“US Macroeconomic Surprises and the Emerging-market Sovereign CDS Market,”

(with J. Chiu, Y. Chi), European Financial Management, Volume 29(2), Pages
549-587, March 2023. ({7 5zfL B L € PAFEE P Arier2 & F"E 8 7))

“Effects of investor attention in China's commodity futures markets,” (with Wu
M.H., P.S. Weng, D.Y. Li), Journal of Futures Markets, Volume 41(8), Pages 1315-
1332, August 2021. ({7 FcFeFF € B 75 ¥ Arier 2 & B %E 8 7))

“Do Put Warrants Unwind Short-Sale Restrictions? Further Evidence from the
Taiwan Stock Exchange,” (with Y.W. Chuang, P.S. Weng, Y. Chi), Journal of
Futures Markets, Volume 41(3), Pages 325-348, March 2021. ({7 scFe R4 € 433

B Arier2 B H 7))

“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, Volume 52, Pages 100546, January 2021. ({7 5&cfx
B € P45 P Arier1 B8P 7))

“The Impact of Weather on Order Submissions and Trading Performance,” (with

Y.W. Chuang, P.S. Weng), Pacific-Basin Finance Journal, Volume 64, Pages
101456, December 2020. (7 5z B 4L € P45 P Arier2 58P 7))

“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. ({7 ;JtFx R € P33 5

F® Atier2 B Hp 7))

“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. ({7 szfx R+ § p4
FEE P Arier-1 52 7))

“Financial Literacy and Participation in the Derivatives Markets,” (with Y.J.
Hsiao), Journal of Banking and Finance 88, 15-29, 2018. ({7 st R € 4745
F® Atier-1 2 #p 7))

“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. ({7 5z
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“Determinants of Price Discovery in the VIX Futures Market,” (with Y.L. Chen),
Journal of Empirical Finance 43, 59-73, 2017. ({7 5cF R 4L € PAF2 5 F* Arier1 5 3p

)

“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) ( {
F B € MRS P Arier2 8 7))

“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. ( {7
FeB AL ¢ PATEE P Ariert 587 7))

“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. ({7 5P R AL § A A E P Anier2 58P 7))

“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. ({7 5t B € 4335 P Arier1 B3P 7))

“Static Hedging and Pricing American Knock-out Options,” (with S.-L. Chung and
P.-T. Shih), Journal of Derivatives 20, 7-21, 2013. ( {7 5z[LFFL € PAFEE P Arier2
B

“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. ( {7 FcFx B 4+
€ PAIEE P Arier1 B8P 7))

“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. ( {7 5t R4+

€ PAAXE ¥ Arier2 58 7))



22. “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. ({7 PR FL € BATEE F* Arier 2 %
2 )
23. “A Modified Static Hedging Method for Continuous Barrier Options,” (with S.-L.

Chung and P.-T. Shih), Journal of Futures Markets 30, 1150-1166, 2010. ( {7 ¥)<fx

B 6 BATEE P Anier2 58 7))
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o The Chartered Financial Analyst (CFA) Digest (Raymond Galkowski, CFA),
February 2012
http://www.cfapubs.org/doi/abs/10.2469/dig.v42.n1.45

o The Chartered Financial Analyst (CFA) In Practice (Phil Davis), 2016
http://www.cfapubs.org/doi/abs/10.2469/ip.v1.n1.10
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22) https://2020nsysufeat. wixsite. com/symposium
https://news. nsysu. edu. tw/p/406-1120-246317, r2910. php?Lang=zh-tw
https://www. nsysu. edu. tw/p/404-1000-246633. php?Lang=en

o [H'2p4 4 SSCI &8 7| % & i % : The North American Journal of Economics
and Finance (2019 #*% £ "é; B ILAET])
https://www. journals. elsevier. com/the-north-american-journal-of-
economics-and-finance

o WuEF e LEH LR ¢2£ H: 550 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, o3rd, o4th,
25th, 26th Conference on the Theories and Practices of Securities and Financial
Markets (Kaohsiung)



B & jistp 7 #3-% 4 : Journal of Economic Behavior & Organization; Journal
of Banking & Finance; Journal of Corporate Finance; Journal of Empirical
Finance; Journal of Futures Markets; Journal of Financial Research; 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; Global Finance Journal; Journal of Risk and Financial Management

+ %5 % 7 85-% 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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