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A. Journal Papers

(1) SSCI

1 ~ Chu, Po-Young, Soushan Wu, and Mei-Ying Liu(1989/12), " Impact of Price Limits on
Taiwan Security Returns " Asia Pacific Journal of Management, Vol.7, Special Issue,
141-152.
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(3) TSSCI
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2 ~ Liu, Mei-Ying (2005/08),“VaR Evaluation of Bank Portfolio — Conservativeness,
Accuracy and Efficiency,” Journal of Financial Studies,Vol. 13, No. 2, 97-128.
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(4) Others

1~ Pi-Hui Ting, Mei-Ying Liu Jing-lee Chen (2013) “The Transmission Effect of
Liquidity among Equity Markets —The Impact of the Financial Tsunami, “The
Empirical Economics Letters, Vol. 12, No. 4.

2 ~ Liu, Mei-Ying,Da-Chen Chang and Hsien-Feng Lee ( 2011/06),“The Default
Prediction Power of the Market —based Approach Relative to Accounting Variables —
Evidence from Taiwan and China, ” Journal of International Business and Economics
vol. 11, no. 1, 87-93.

3~ Liu, Mei-Ying(2009/06),“The Moral Hazard Problem from the Financial Risks and the
BIS Capital Adequacy,”Journal of Risk Management in Financial Institutions Vol. 2,
No. 3, 229-323.
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7 ~ Liu, Mei-Ying, Chi-Yeh Wu, and Hsien-Feng Lee (2004/09) , “Fat-Tails and VaR
Estimation Using Power EWMA Models, Journal of Academy Business and
Economies,Vol. 111, No.1, 98-110.
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10 ~ Wang, Shen, Mei-Ying Liu, Huimin Chung, and Soushsn Wu(2002/06), "Stress
Testing for Asian Stock Markets-An Application of Extreme Value Theory" Journal of
Emerging Market, VVol.6, No.3, 16-26.
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15 -~ Liu, Mei-Ying, Chau-Jung Kuo, and Soushan Wu (1996/08), " The Impact of Risk-
Based Capital Regulation on a Bank's Portfolio and Insolvency Risk " Research in
FinanceVol.14, 99-115.
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B ~ Conference Papers
(1) International Conference (in English)

1~ Liu, Mei-Ying, Da-Chen Chang and Hsien-Feng Lee (2011/06),“The Default Prediction
Power of the Market —based Approach Relative to Accounting Variables —Evidence
from Taiwan and China,” International Academy of Business and Economies-2011
Annual Barcelona Summer Conference, Spain.

2 ~ Liu, Mei-Ying,Hsien-Feng Lee and Da-Chen Chang (2009/07),“The Prediction Power of
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the Market —based Approach Relative to Accounting Variables —Evidence for Taiwan
and Mainland China,” Modelling and Analysis of Safety and Risk in Complex System,
Saint-Petersburg, Russia.

3 ~ Liu, Mei-Ying, Hsien-Feng Lee and Da-Chen Chang (2008/07),“The Moral Hazard
Problem from the Economic Risks and the BIS Capital Adequacy,”5th Conference of the
Portuguese Finance Network, Coimbra, Portugal.

4 ~ Liu, Mei-Ying, Hsien-Feng Lee and Dachen Chung (2007/07),“BIS Risk Weightsand the
Emergence of Moral Hazard: Evidence from Taiwan” European Financial Management
Association 2007 Conference, Vienna, Austria.

5 -~ Liu, Mei-Ying (2006/08),“Do the Risk Weights Set by the Basel Accord reflect
theFinancial Risk Properly? If not, Why and How?” The 4thPortuguese Finance
NetworklInternational Conference, Porto, Portugal.

6 ~ Liu, Mei-Ying (2006/07),“Risk Weights and Capital Saving/Addition Using the
Internal(VaR) Model Based on the Basel Accord,” European Financial Management
Association 2006 Conference, Madrid, Spain.

7 ~ Liu, Mei-Ying (2006/06),“Do the Risk Weights Set by the Basel Accord reflect
theFinancialRisk Properly? If not, Why and How?”Annual Conference of the
Multinational Finance Society, Edinburgh, UK.

8 ~ Liu, Mei-Ying (2006/04),“RiskWeights and Capital Saving Using the Internal (VaR)
ModelBased on the Basel Accord,” A Conference on Managing Risk in Financial
Institutions: From Theory to Practice, Hofstra University, New York.

9 - Liu, Mei-Ying, Hsien-Feng Lee and Chi-Yeh Wu (2005/06),“Evaluation of Power
EWMAVaR Models for Bank Portfolio — Conservativeness, Accuracy and
Efficiency,”European Financial Management Association 2005 Conference, Milan, Italy.

10 ~ Liu, Mei-Ying (2004/12), “VaR Evaluation of Bank Portfolio — Conservativeness,
Accuracy and Efficiency,”the 17thAnnual Australasian Finance and Banking
Conference, Sydney, Australia.

11 ~ Liu, Mei-Ying, Chi-Yeh Wu, and Hsien-Feng Lee (2004/10), “Fat-Tails and VaR
Estimation Using Power EWMA Models,” International Academy of Business and
Economies-2004 Annual Conference, Las Vegas, USA.

12 ~ Liu, Mei-Ying, Chi-Yeh Wu and Hsien-Feng Lee (2004/06), “PowerConditionalVariance
Estimation and Value at Risk,” Hawalii International Conference on Business.USA.

13 ~ Chung Huimin, Mei-Ying Liu, Soushan Wu and Fu-Ju Yang (2003/06), "Transaction
Costs and Trading Activity in the Index Futures Market: the Case of the Transaction Tax
Reduction in Taiwan," European Financial Management Association 2003 Conference.
Helsinki, Finland.

14 ~ Chung Huimin, Mei-Ying Liuand Soushan Wu (2002/06), " Transaction Tax and
Trading Activity of Index Futures Market: Evidence from Taiwan, " Hawaii
International Conference on Business.

15 ~ Liu Mei-Ying, Chau-Jung Kuo and Soushan Wu (1994/10), " Risk Weights, Risk-Based
Capital Regulation and Bank Insolvency Risk " Asia Pacific Finance Association First



Annual Conference, Australia.

16 ~ Tseng, Tseng-Chuan, Soushan Wu and Mei-Ying Liu(1993), “ The Announcement
Effects of Risk-Based Capital Plan on Bank Portfolio-Evidence on Taiwan “, The Third
Critical Perspectives on Accounting Symposium. New York.

17 ~ Wu Soushan, Ping-Hung Chou and Mei-Ying Liu(1990/4), “ Event Study Methodology
andRegulatory Changes: The Case of Price Limits in Taiwan’s Stock Market,
“Secondary Annual Pacific-Basin Finance Conference, Bangkok.

(2) National Conference (in Chinese)
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6 - Liu, Mei-Ying, Da-Chen Chang and Hsien-Feng Lee(2010/12),“The Default Prediction
Power of the Market —based Approach Relative to Accounting Variables — Evidence
from Taiwan and China ,” 2010 NTU International Conference on Finance, Taipei,
Taiwan.

7 ~ Liu, Mei-Ying (2010/06), “The Moral Hazard Problem from the Financial Risks and the
BIS Capital Adequacy,” 2010 # —+ = R ZEEL FIFFF Eam> £ S 0 K
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8 ~ Liu, Mei-Ying, Hsien-Feng Lee and Da-Chen Chang ( 2009/12) , “Assessing the

Probability of Bankruptcy with the Merton Approach Relative to Accounting
Variables —Evidence from Taiwan and China ,” 2009 # A- &£ @3t ¢ » o~ 5 &
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9 -~ Liu, Mei-Ying (2006/07), “The Basel Accord’s Puzzle: Do the Risk Weights Reflect
the Financial Risk Properly ? ” The 14th Annual Conference on Pacific Basin Finance,
Economics, and Accounting, Taipeli.

10 ~ Liu, Mei-Ying and Hsien-Feng Lee (2005/12), “Risk Weights and Capital Saving Using
the Internal (VaR) Model Based on the Basel Accord,” 2005 & 1,48 ‘& /A € {4 #
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11 ~ Liu, Mei-Ying (2004/12), “VaR Evaluation of Bank Portfolio — Conservativeness,
Accuracy and Efficiency,” 2004 NTU International Conference on Finance, Taipei,

Taiwan.
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2 ~ Liu, Mei-Ying (2007/07),“BIS Risk Weights and the Emergence of Moral Hazard:
Evidence from Taiwan”, International Conference on Economic Development and
Industrial Efficiency of East Asia, Soochow University, Taipei.

3~ Liu, Mei-Ying (2006),“The Basel Accord’s Puzzle: Do the Risk Weights Reflect the
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C. Book Edited/ Book Chapters
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2 ~ Tseng, Tseng-Chuan, Soushan Wu and Mei-Ying Liu(1995)," Capital Regulation and

Bank Portfolio Adjustment " Managerial Finance in the Corporate Economy, pp.229-
243.
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E. Research Grants and Awards
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