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Publications
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1. Do put warrants unwind short-sale restrictions? Further evidence from the Taiwan Stock
Exchange, (with W.C. Tsai, P.S. Weng, and C. Yin), Journal of Futures Markets, 41(3),
P.325-348, 2021. (SSCI, #* #£ I8P 728 7|2 % A Tier-2)

2. The Value of Implementing Enterprise Risk Management: Evidence from Taiwan’s Financial
Industry, (with Y.L. Chen, H.G. Huang, and J.Y. Shih), North American Journal of
Economics and Finance, 54, 100926, 2020. (SSCI)

3. The impact of weather on order submissions and trading performance, (with W.C. Tsali, and
P.S. Weng), Pacific-Basin Finance Journal, 64, 101456, 2020. (SSCI, #* 8 p4 73 5 [ #p |

#E '/:7" A Tier-2)

4. The impact of net buying pressure on VIX option prices, (with W.C. Tsai, and M.H. Wu),
Journal of Futures Markets, 40(2), P.209-227, 2020. (SSCI, #0475 5 P H T8 2 A

1




Tier—2)

5. Why and How Do Foreign Institutional Investors Outperform Domestic Investors in Futures
Trading: Evidence from Taiwan, (with Y.F. Lin, and P.S. Weng), Journal of Futures Markets,
39(3), P.279-301, 2019. (SSCI, #* 5304758 ° 8 T & A Tier-2)
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The Dissertation “The Impact of Weather on Investors’ Trading Behavior: Evidence from the
Taiwan Futures Exchange” win the National Sun Yat-sen University outstanding dissertation
Award, November 2018.

The paper “The Impact of Intraday Net Buying Pressure on Implied Volatility in the VIX Options
Market” win the Runner-Up Award (in Asset Pricing/Emerging Markets /Financial
Markets/Market Microstructure) at the 9th Financial Markets and Corporate Governance
Conference (FMCG 2018) in Melbourne, April 2018.

Conference travel grants for Ph.D. students of Ministry of Science and Technology, NTD 50,000,
April 2018.

Doctoral dissertation awards of Ministry of Science and Technology of Taiwan, NTD 432,000,
August 2017 - July 2018.

Conference travel grants for Ph.D. students of Ministry of Science and Technology, NTD 55,000,
March 2015.
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