	學術論文研討會＃1-1   /   Academic Session (＃1-1)


日期 / Date: Dec 18, 2016
時間 / Time: 12:45~14:00

地點 / Room: 洛克廳
主題 / Topic: Risk Management
主持人 / Chair: Richard Lu, Department of Risk Management and Insurance, Feng Chia University
語言 / Language: 英文 / English

Paper/Authors:

1. Spatial and Temporal Effect of Great Earthquakes on Demand for Earthquake Insurance in Japan
Shinichi Kamiya        
Nanyang Business School, Nanyang Technological University, Singapore
Noriyoshi Yanase


Faculty of Business Administration, Tokyo Keizai University, Japan
2. Longevity Risk Modeling of Pension Plans: An Application of the Queueing Theory
Ching-Chang Kuo 
Department of Applied Statistics, National Taichung University of Science and Technology
I-Chien Liu

Department of Insurance and Finance, National Taichung University of Science and Technology
Karen C. Su

Department of Insurance and Finance, National Taichung University of Science and Technology
3. Time Diversification: Perspectives from the Economic Index of Riskiness
Richard Lu         

Department of Risk Management and Insurance, Feng Chia University
Chen-Chen Yang          
Ph.D. Program in Finance, Feng Chia University
Discussant: 

	Richard Lu
	Department of Risk Management and Insurance, Feng Chia University

	Shinichi Kamiya
	Nanyang Business School Nanyang Technological University

	Karen C. Su
	Department of Insurance and Finance, National Taichung University of Science and Technology


	學術論文研討會＃1-2   /   Academic Session (＃1-2)


日期 / Date: Dec 18, 2016
時間 / Time: 12:45~14:00

地點 / Room: 阿基米德廳
主題 / Topic: 資產負債管理

主持人 / Chair:  Sharon S.W. Yang, Department of Risk Management and Insurance, National Chengchi University
語言 / Language: 中文 / Chinese
Paper/Authors:

1. An Analysis on the Intraday Trading Activity of VIX Derivatives
Dian-Xuan Kao


Department of Finance, National Taiwan University
Wei-Che Tsai


Department of Finance, National Sun Yat-sen University
Yaw-Huei Wang


Department of Finance, National Taiwan University
Kuang-Chieh Yen


Department of Finance, National Taiwan University
2. The Impact of Internal Capital Markets Activities on Insurers’ Performance, Risk-Taking and Solvency: Evidence from U. S. Non-Life Insurance Industry
Ching-Yuan Hsiao
Department of Risk Management and Insurance, National Chengchi University
Yung-Ming Shiu       
Department of Risk Management and Insurance, National Chengchi University
3. 基於風險導向的新型壽險產品資產負債管理
陳秉正      


北京清華大學經濟管理學院
何宇佳



北京清華大學經濟管理學院
Discussant:
	Keng-Yu Ho
	Department of Finance, National Taiwan University

	Mi-Hsiu Chiang
	Department of Money and Banking, National Chengchi University

	Sharon S.W. Yang
	Department of Risk Management and Insurance, National Chengchi University


	學術論文研討會＃1-3   /   Academic Session (＃1-3)


日期 / Date: Dec 18, 2016
時間 / Time: 12:45~14:00

地點 / Room: 米開朗基羅廳
主題 / Topic: 年金與長照
主持人 / Chair: 曾鹿鳴, 逢甲大學風險管理與保險學系
語言 / Language: 中文 / Chinese
Paper/Authors:
1. 所得分配健康衝擊對人身保險消費、經濟成長與健康支出的衝擊效果?動態時間和狀態之分析
王冠閔           

僑光科技大學財務金融系
李源明           

南台科技大學財務金融系
2. Examining The Role of Commercial Long-Term Care Insurance in Long-Term Care Services
Tsu-Wei Yu              
Department of Insurance, Chaoyang University of Technology
Lu-Ming Tseng


Department of Risk Management and Insurance, Feng Chia University

3. 政策性退休年金制度之世代代理問題
龎寶宏              

逢甲大學風險管理與保險學系
陳心怡             

中山醫學大學醫學社會暨社會工作學系
唐宜楨



中山醫學大學醫學社會暨社會工作學系
Discussant:
	余祖慰
	朝陽科技大學保險金融管理系

	龐寶宏
	逢甲大學風險管理與保險學系

	王冠閔
	僑光科技大學財務金融系


	學術論文研討會＃1-4   /   Academic Session (＃1-4)


日期 / Date: Dec 18, 2016
時間 / Time: 12:45~14:00

地點 / Room: 拉斐爾廳
主題 / Topic: 健康保險
主持人 / Chair: 何佳玲, 淡江大學保險學系
語言 / Language: 中文 / Chinese
Paper/Authors:

1. Risk Preference Heterogeneity and Private Health Insurance Demand under Taiwan’s National Health Insurance Program: Reexamination by Latent Class Analysis
Wei-Hua Tian         
Department of Economics, National Cheng Kung University
Joseph J. Tien


Department of Insurance, Tamkang University
2. 以健保門診醫療支出觀察 65 歲以上國人對健康需求的行為
蔡英哲        


銘傳大學財金系
3. Restrict or Sweep away? Explore The Impact of Taiwan’s DRGs Payment System: Explore Its Influence on Private Health Insurance Market
Chia-Ling Ho*       

Department of Insurance, Tamkang University
Kili C. Wang*


Department of Insurance, Tamkang University
Discussant: 
	汪琪玲
	淡江大學保險學系

	田峻吉
	淡江大學保險學系

	蔡英哲
	銘傳大學財務金融學系


	學術論文研討會＃1-5   /   Academic Session (＃1-5)


日期 / Date: Dec 18, 2016
時間 / Time: 12:45~14:00

地點 / Room: 亞歷山大廳
主題 / Topic: 風險管理
主持人 / Chair: 詹芳書, 東吳大學財務工程與精算數學系
語言 / Language: 中文 / Chinese
Paper/Authors:

1. The Study on Asset, Liability, and Equity Hedging Against the Storm Risk
Yang-Che Wu         
Department and Graduate Institute of Finance, College of Finance, Feng Chia University
2. 強制性規範對企業社會責任資訊揭露之影響—以台灣金融業為例
詹芳書



東吳大學財務工程與精算數學系
黃志碩          

東吳大學會計系
3. 財務危機預警模型: 以台灣壽險公司為例
謝明華               
政治大學風險管理與保險學系
邱于芬



東吳大學財務工程與精算數學系
Su-Ya Chen



中國人壽
Discussant:
	詹芳書
	東吳大學財務工程與精算數學系

	邱于芬
	東吳大學財務工程與精算數學系

	吳仰哲
	逢甲大學財金系


	學術論文研討會＃2-1   /   Academic Session (＃2-1)


日期 / Date: Dec 18, 2016

時間 / Time: 14:10~15:25

地點 / Room: 洛克廳

主題 / Topic: Risk Theory

主持人 / Chair: Henry Chiu, University of Manchester

語言 / Language: 英文 / English

Paper/Authors:

1. Asymptotic Stochastic Dominance
Rachel J. Huang 


Department of Finance, National Central University
Larry Y. Tzeng 
  

Department of Finance, National Taiwan University
Jr-Yan Wang



Department of International Business, National Taiwan University
Lin Zhao



Tsinghua University, Beijing, Beijing Shi, China
2. A Change in Ambiguity and Portfolio Choices
Yi-Chieh Huang       

Department of Risk Management and Insurance, Feng Chia University
3. An Ordinal Theory of Risk Aversion
W. Henry Chiu  
    

Economics, School of Social Sciences, The University of Manchester, UK
Discussant: 

	Henry Chiu
	University of Manchester

	Pai-Ta Shih
	Department of Finance, National Taiwan University

	Rachel J. Huang
	Department of Finance, National Central University


	學術論文研討會＃2-2   /   Academic Session (＃2-2)


日期 / Date: Dec 18, 2016
時間 / Time: 14:10~15:25
地點 / Room: 阿基米德廳
主題 / Topic: 評價理論 I
主持人 / Chair: 張士傑, 政治大學風險管理與保險學系
語言 / Language: 中文 / Chinese
Paper/Authors:

1. Valuation and Hedging of Guaranteed Lifetime Withdrawal Benefits / Guaranteed Minimum Withdrawal Benefits in Presence of Longevity Risk
I-Chien Liu         
Department of Insurance and Finance, National Taichung University of Science and Technology
Sharon S. Yang
Department of Finance, National Central University
Chou-Wen Wang
Department of Finance, National Kaohsiung First University of Science and Technology
2. 台灣壽險業投資外幣計價國際債券是現實或是迷思？
張士傑



政治大學風險管理與保險學系
吳倬瑋             
 
台北富邦銀行
鄭宗記



政治大學統計學系
3. Policyholder behaviors in Taiwan Life Insurance Market
    Yawen Hwang


Department of Risk Management and Insurance, Feng Chia University
Discussant:
	黃雅文
	逢甲大學風險管理與保險學系

	張士傑
	政治大學風險管理與保險學系

	劉議謙
	臺中科技大學保險金融管理系


	學術論文研討會＃2-3   /   Academic Session (＃2-3)


日期 / Date: Dec 18, 2016
時間 / Time: 14:10~15:25
地點 / Room: 米開朗基羅廳
主題 / Topic: 公司理財 I
主持人 / Chair: 許永明, 政治大學風險管理與保險學系
語言 / Language: 中文 / Chinese
Paper/Authors:
1. How Does the Use of Reinsurance and Derivatives Affect Financial Performance? Evidence from the United Kingdom Non-life Insurance Industry
Yung-Ching Hsu         
Kaohsiung City Government
Yung-Ming Shiu
Department of Risk Management and Insurance, National Chengchi University
2. Does Reinsurance Purchasing Enhance Insurer’s Competitiveness? Evidence from the U.S. Property-Liability Insurance Industry
Vincent Y. Chang


Department of Insurance, Chaoyang University of Technology
3. Organizational Structure, Corporate Governance and Derivative Usage in the U.S. Property Casualty Insurance Industry
Chia-Ling Ho              
Department of Insurance, Tamkang University
Discussant:
	張永郎
	朝陽科技大學/保險金融管理系與財務金融系合聘

	何佳玲
	淡江大學保險學系

	許永明
	政治大學風險管理與保險學系


	學術論文研討會＃2-4   /   Academic Session (＃2-4)


日期 / Date: Dec 18, 2016
時間 / Time: 14:10~15:25
地點 / Room: 拉斐爾廳
主題 / Topic: 汽車保險
主持人 / Chair: 利菊秀, 高雄第一科技大學風險管理與保險學系
語言 / Language: 中文 / Chinese

Paper/Authors:

1. 台灣車體險理賠金額的分量迴歸分析－訊息不對稱的再探討
彭盛昌



銘傳大學風險管理與保險系
利菊秀



高雄第一科技大學風險管理與保險系
劉純之



逢甲大學風險管理與保險系
2. 汽車屬性對車體險理賠之影響

吳維晉



高雄第一科技大學風險管理與保險學系
利菊秀



高雄第一科技大學風險管理與保險學系

彭盛昌                  銘傳大學風險管理與保險學系
3. 刑罰與酒後駕車肇事風險之實證研究

劉文彬



東吳大學財務工程與精算數學系
Discussant: 
	劉文彬
	東吳大學財務工程與精算數學系

	劉俊廷
	臺中科技大學保險金融管理系

	劉純之
	逢甲大學風險管理與保險學系


	學術論文研討會＃2-5   /   Academic Session (＃2-5)


日期 / Date: Dec 18, 2016
時間 / Time: 14:10~15:25
地點 / Room: 亞歷山大廳
主題 / Topic: 保險法規
主持人 /Chair: 陳美夙, 朝陽科技大學保險金融管理系
語言 /Language: 中文 / Chinese
Paper/Authors:

1. 保險公司從業人員對作業風險的認知
 陳美夙



朝陽科技大學保險金融管理系
 陳思蓉



朝陽科技大學保險金融管理系
2. 保險契約違反告知義務法律規範之檢討
王正偉



政治大學風險管理與保險學系
3. 實物給付型保險認知及購買意願之研究

陳美夙



朝陽科技大學保險金融管理系

黃榆棓



朝陽科技大學保險金融管理系
Discussant:
	王正偉
	政治大學風險管理與保險學系

	陳美夙
	朝陽科技大學保險金融管理系

	楊尚穎
	東海大學財務金融系


	學術論文研討會＃3-1   /   Academic Session (＃3-1)


日期 / Date: Dec 18, 2016

時間 / Time: 15:40~16:55

地點 / Room: 洛克廳

主題 / Topic: Asymmetric Information
主持人 /Chair: Gene Lai, Carson College of Business, Washington State University
語言 / Language: 英文 / English

Paper/Authors:

1. CEO Overconfidence or Private Information? Evidence from U.S. Property-Liability Insurance Companies
Sangyong Han   


Carson College of Business, Washington State University
Gene C. Lai       

Carson College of Business, Washington State University
Chia-Ling Ho    


Department of Insurance, Tamkang University
2. Examining Asymmetric Information in the Liability Insurance of Directors and Officers: Do Size and Book-to-Market Matter?
Rachel J. Huang     

Department of Finance, National Central University, Taiwan
Vivian Jeng          

Department of Risk Management and Insurance, National Chengchi University
Cheng-Wei Wang     

Department of Risk Management and Insurance, National Chengchi University
Jack C. Yue          

Department of Statistics, National Chengchi University
3. Asymmetric information problems encountered when insurance companies sell contracts through brother banks
Jin-Lung Peng        

Department of Risk Management and Insurance, National Chengchi University
Kili C. Wang         

Department of Insurance, Tamkang University
MengTsan Li



Smart Network System Institute, Institute for Information Industry
Chien Lin



Smart Network System Institute, Institute for Information Industry
Discussant: 

	Vivian Jeng
	Department of Risk Management and Insurance, National Chengchi University

	Gene Lai
	Carson College of Business, Washington State University

	Yan-zhi Wang
	Department of Finance, National Taiwan University


	學術論文研討會＃3-2   /   Academic Session (＃3-2)


日期 / Date: Dec 18, 2016
時間 / Time: 15:40~16:55
地點 / Room: 阿基米德廳
主題 / Topic: 評價理論 II
主持人 /Chair: 林士貴, 政大金融系
語言 /Language: 中文 / Chinese
Paper/Authors:

1. Valuation of Reverse Mortgage Portfolio by Housing Price Dependence
Chin-Wen Wu


Department of Finance, Nanhua University
I-Chien Liu         
Department of Insurance and Finance, National Taichung University of Science and Technology
Yung-Tsung Lee
Department of Banking and Finance, National Chiayi University
2. Pricing Mortgage Insurance Contracts under Housing Price Cycles with Jump Risk: Evidence from the U.K. Housing Market
Shih-Kuei Lin
Department of Money and Banking, National Chengchi University
Ming-Chi Chen
Department of Finance, National Chengchi University
Wan-Ru Yang
Department of Finance, National University of Kaohsiung
Ming-Che Chuang
Department of Money and Banking, National Chengchi University
3. Value at Risk of Byline Loss distributions of U.S. Property-Casualty Insurance Industry
Jeffrey Tzuhao Tsai
Department of Quantitative Finance, National Tsing Hua University
Discussant:
	蔡子晧
	清華大學計量財務金融學系

	李永琮
	嘉義大學財務金融學系

	莊明哲
	政治大學金融學系


	學術論文研討會＃3-3   /   Academic Session (＃3-3)


日期 / Date: Dec 18, 2016
時間 / Time: 15:40~16:55
地點 / Room: 米開朗基羅廳
主題 / Topic: 公司理財 II
主持人 /Chair: 許文彥, 逢甲大學風險管理與保險學系
語言 /Language: 中文 / Chinese
Paper/Authors:

1. Does CSR engagement provide risk management effects?
Yung-Ming Shiu
Department of Risk Management and Insurance, National Chengchi University
Shou-Lin Yang
Department of Business Administration, Dayeh University
2. Insurers' Bargaining Power and the Incentives of Loss Reserve Management in U.S. Property-Casualty Insurance Industry
Yi-Hsun, Lai
Department of Finance, National Yunlin University of Science and Technology
Wen-Chang, Lin
Department of Finance, National Chung Cheng University
Vivian W. Tai
Department Banking and Finance, National Chi Nan University
3. Mortality Risk Management under the Factor Copula Framework- with Applications to Insurance Policy Pools
Ming-Hua Hsieh
Department of Risk Management and Insurance, National Chengchi University
Jason C. Tsai
Department of Risk Management and Insurance, National Chengchi University
Jennifer L. Wang
Department of Risk Management and Insurance, National Chengchi University
Discussant:
	賴怡洵
	雲林科技大學財務金融系

	黃依潔
	逢甲大學風險管理與保險學系

	黃泓智
	政治大學風險管理與保險系


	學術論文研討會＃3-4   /   Academic Session (＃3-4)


日期 / Date: Dec 18, 2016
時間 / Time: 15:40~16:55
地點 / Room: 拉斐爾廳
主題 / Topic: 保險經濟
主持人 /Chair: 劉純之, 逢甲大學風險管理與保險學系
語言 /Language: 中文 / Chinese
Paper/Authors:

1. Measuring Market Risk in Foreign Exchange Swap Costs for Life Insurers’ Overseas Investment Portfolios
Shyh-jaw Eric Chien
National Taiwan University of Science and Technology
2. 醫師責任保險的經濟分析
利菊秀 



高雄第一科技大學風險管理與保險學系
黃定遠 



逢甲大學財稅學系
劉純之 



逢甲大學風險管理與保險學系
3. Optimal consumption, investment, and insurance decisions incorporating the housing habits and the implications of background risk
Shang-Yin Yang
Department of Finance, Tunghai University
Ko-Lun Kung
Department of Risk Management and Insurance, National ChengChi University
Discussant:
	邱信瑜
	政治大學金融學系

	張邦茹
	實踐大學風險管理與保險學系

	利菊秀
	高雄第一科技大學風險管理與保險學系


	學術論文研討會＃3-5   /   Academic Session (＃3-5)


日期 / Date: Dec 18, 2016
時間 / Time: 15:40~16:55
地點 / Room: 亞歷山大廳
主題 / Topic: 財務工程
主持人 /Chair: 石百達, 臺灣大學財務金融學系
語言 /Language: 中文 / Chinese
Paper/Authors:

1. Bankers need new clothes: bank capital, leverage, and default probability adjustment through the macroeconomic cycle
Andy Yeh
Department of Finance, National Taiwan University
2. Pricing Stock Options with State-Dependent Bankruptcy Risk
Chien-Ling Lo
College of Finance, Feng Chia University
San-Lin Chung
Department of Finance, National Taiwan University
3. Prediction in CAT Bonds Markets
Yang Zhao
Institute of Finance, National Chiao Tung University
Min-Teh Yu
Department of Finance, Providence University
Discussant:
	駱建陵
	逢甲大學金融學院

	蔡維哲
	中山大學財務管理學系

	葉家譽
	台灣大學財務金融學系


