Update : 2023/08/30

- ~¥A 5#%%
(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.

(2) SCI
(3) TSSCI

1" HEFIZH(2106% 47 ) il § FHREGT A HAFIBPRLLFIRE
2Py ERE ks v te % - | 167213 -

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.

oI IRl FIER(NBE2T)  TFRFHEAGTAREFL, o
SAEE%EFI S5 -% > F 6178

(4) B EFaHIR2ITNH>

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.

4 EAE S FIERFAB(NOTE ) TY g Epiap B E RS R
et *®g | > ¢ fEFREZTA > % 98 > F 199-219 -

5 FIZE (1% E37) TAFHKFTEEL  ERANZPEERY —BEAIT, > &



ARG EREN > %=X 54 F 127

6 FIZE -pUpsd (L 93E 127 ) » T2 RRABREFHAT SHERETE S
Mg o SR R A RE SET 0 o9 0 | 108-121 - -2-

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.

8 FIZR -2 RE 231 (% 92&3"2) TAFTFLGEFLFT A2~
T—RIEALE ) > S FEEN . =% % - %> | 75100 -

O EIER AN (LOLETH) o TRMIFY RN HF
i ¥%zei¥e o F 123134

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.

11"}5%&%"\ PIER - Fiesp 230 (91 &

”>’r@%M4> et
b%»‘-i&lﬁ,’_‘l:]pJ v 17 1774’%?"’&%4‘*&;’ - X5 -4

Fo7-23

12"?1"@‘ AP FEEE (N0 E 87 ) o TompERFEY P PEMAE
AN T | o PR E ST 5 %ed o F 1740 -

13‘?41@‘5%\.'.1(2\ 90_&'7);),|_B/g|}‘]ﬁ§ﬂf:}» [N )i }j"“b"’*{‘f’r%
o MmPFT 5 2285w | 821

14§28 HE2 (2 0#37) "FGriPdgesmy ) EXTEH[
w4 EE=9 7 1-10-

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.

(5) # R AH AR TH

1v 20423 ~HER (291 253%F) > THFLEMmBs b 24w
BHRE WA S8 F 65720

2~ BIER (7612 ~47) » T2ame B TaE%Eh%G2 H ’p”‘ﬁx%’a‘& ’
P NTAE S ERFN S L L5 s F123-129 () ~85-89 ()

= R
(1) 2 HHRZ AH ¢

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 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), “PowerConditional Variance
Estimation and Value at Risk,” Hawaii 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) = FfmtlR2 BN ¢

1 P28 %39 (2107 £#6 0 ), TE$Mgfaeadinm. 27 Fox M
Warg o 22017 - L EPFEEL FEPRFFEm e Ao ot KE < F .

2~ ZEE PIFE (2105 £12 ) C ARRATRAFESYEFE > AT
bk, S EL R B T B e e N R R S &

3 FlE®-- “HEE (2103 E6 7)), T pEA g—,;%fwtr\nﬂw
CETEs &é“ﬁyr}lﬁ’“J 2014 ¥ L= BPLEEL FEPEE g f o S
EEY-

4 ~ :?Js;ﬁm%g\z;?:pﬁ( 102 # 6 "), T&EF & Hlerind 2 B
gy 02013 5L EREEEEERAEFHERYE o LT 8.

5. FlE® MmER (101 &6 1), TR F A%k~ ind Pl *’k’fif’rfﬁh"p", 2 B
BHAT ) 02012 BT R FRESEEh B S AT Lo

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 FIFIFF > £ S 0 K
LR I

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 £ 73t ¢ » s # <~ § &

F,ﬁ,{ﬂ;i‘ﬂ

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

4



the Internal (VaR) Model Based on the Basel Accord,” 2005 + % %8 /& At & 342
FHE o P R BT A

11 -~ Liu, Mei-Ying (2004/12), “VaR Evaluation of Bank Portfolio — Conservativeness,
Accuracy and Efficiency,” 2004 NTU International Conference on Finance, Taipei,

Taiwan.
Q\Wiﬁ FH (2938 1), T@Er AdpAPFEFERTRELGE
Foc2 AT, 0 2004 3 B g&w ﬁf@é?%ﬁpﬁé cACF AR

,{ﬁi‘l’:uo

13~ %¥52@-2E% (292 &8 7)) M2 é"bﬁiGARCH hG EHCAH 2 g o
2003 > A ERFEAEREFTNFTNE > AT ERBITL Y o

U538 P (291 £#£6 1) » T2 phsmfry Aﬁiﬁ-ﬁﬁﬁmﬁ%@%r}7ﬁj
| 2002 v’@,#ai;fiﬁﬁg&g?f;ﬁvzﬂﬂg%v L > & & ii‘i?ﬁ'“
EH;L“MTO

e a»ﬁ‘

5 $ 2R - 285 (9L £6 7)) THEHLGFELFAobfflie—p3
Wealiz g 02002 %A BRE S FRARFH R o o AT F o

16 A% ~FIER - TE0 (01 £6 1) > THIRBEEDFDH2 2D A5
LR RLFHEFL, 2002 SAMBARE EENFHERY B SAMB
EXLE S

17"?]3"3—‘ BEE (290 £ 6 1) o THESHEPPFPAS MBI FT—
A lics bl 02000 E FERF EEETES AERT I EHY R
$]§¢§g\t‘_ﬁ.,{ﬂ ]!m‘q_/k;x,{ﬂim.ro

18- FI2B -2 F %20 (290 £6 %) "T®AIHFLGEFELFT—HY
YN HAE AT ) 0 2001 MAAR A BE TR B EHY B o
Mg g o

19\'.1"@ MY 220 (3 e LA - Rk S 28
ZHERE-LBE RZRESL ) ORI ERS T AR FLRHE R T
g’/‘cg: Bl 2 ® L+ g F 535-554 -

-

(3) 2 EFmAIRZ TP *HF5t ¢

1~ %%$\@iﬁ\”ﬁ%(%96310@)’rﬂ+£%
A~ 7o f‘ﬂl“i‘ﬁw%gf FAY®R, P EE SRR
it g cBEAREE ¢ "-IJ'—‘/‘!FJT"P WAL

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.

N

2 PA7% o I EHC
i E’m l”k‘vﬁ, ?ﬁ' q_/h'ls‘n 7n

3~ Liu, Mei-Ying (2006),“The Basel Accord’s Puzzle: Do the Risk Weights Reflect the
Financial Risk Properly ? ” & g8 b *& B 32475t ¢ — o 202 2] 30403002

5



b&lﬁ»—g# “ “;’\f—ag‘fo

4 BER (92 & 127 ) » "TREL G ERT 2 PAERRE R PR
Hx&ﬁ&lz M, 22003 FHRFHMRESPFEZEFT 2584 € 0 0

Y
5. FIER (29L& 127) %ﬂwaﬁzwﬂw%&%mﬁrvzfﬁﬁ@w ,
202 HFHRE,AFTEEEFTT LS5 FLE 0 5 LE 4.
6 FIZ@® (2 90 & 57 ) » TREWEAWHGRERE | > Rperit e

dp&g%v.’M@¢Aw;ﬁgp R

7~ FIFR (87T &#57) ﬁﬁf?@f@it%—wi%%%&@%&#
Pably 21998 R FRAHEHR Fo o A E < F T 141-150

L3z iime

1~

2\

LEE 2R (2018) £ FRE AR AT o kBB E L HE L G LA
rf'@f:&?\aﬁwﬂwfﬂtaw% BAdEed s g 145175

Tseng, Tseng-Chuan, Soushan Wu and Mei-Ying Liu(1995)," Capital Regulation and
Bank Portfolio Ad justment " Managerial Finance in the Corporate Economy, pp.229-
243.

TEL B Ao cFERERE (% 101) 0 THRERCAPHARERE &
FRETR PR CRBETFDPI I FREALELHFTTHEL o
&%

ot

A o

ﬁéﬁ‘ﬁﬁi\a%l«~ﬁ$%~ﬁ%*5 ﬁéﬁ-ﬁww A
R

&%\?%Iﬁ] (% 101) > Taph Sy At pbk ) > QUM H S
EEE R

SRR Fikok RETLCERE (S 100) 0 TARzRE R
EFFg2 VA AL CESTHR ST EALEE R LHRL -
BRI LT ELE R RA S R PR (% 100) o T A RS
B EHIIE T EREL @S TN I SERAL RS
RS A S FIEFESSAP (R 100) 0 THAEGERGEE S EFPL G ZA
1o B g RRFELRIERD

UmmﬁLwn @meP”J H?QE&P”&i$%°
B A FIER(AOT) 0 TR AR RRERI 0 AP E R I

AL frA Y FAR (N OT) o G PRRPHEEF LR NI
1pij’r@@»+ B AT AR 2



9 AN AL (N96) o (¥ L EABTEL, 0 APE LT FRERS -

10~ 2 &0 s a3 v A% FIE8 kg (204) » M9 Fapgd 02
i" ] v ﬁ?i&f{;} ﬂ%&gﬁﬁﬂ)‘l‘ﬁjgfﬁr °

1t d ~FIEE (293) > TREPALTARINLFAT ) > SES 2 518
SRR L

12 FI58 (292) » T8FRGEWIL P ARIEER S RIE— 2 B BRER 2
F P RGBT AR

13- 5128 (291) » TRERFTOLED FR G EWALSHE /Y | > R g LA
Bl o

14~ 8 20 ~ 4823~ 528 _;.%;lié (X91) » TEaF A3 Fa2P b HMmilik
A LB PLERRETERETESFL o

0) » TBISF & LM RAHEFF 2P BLmT | > gL

@ (289) » THREFTAEDFR'G, » I LA T 442 o

1778 %0 FI5R (S 89) » /88 % ¥ LA L H By — H b G w2
RFALR ) ) REMBASTLF L

18~F M F~%2 8) » rﬁ’zfﬁ? E‘%f#%ﬁéﬁ’éﬁﬂi%f»ﬁifé#ﬁ%%#h {7
J}'J:F* & f*&*;{{i L3t

& (

A

19‘5%4"-'?13%55—( 88) » T2 EA TSI TR IR ERGF G, o ik
g &3 i

20~ %1F®(288) » THADBEREMA | » FRMRYILAR§ -~ oY R1E LS
SF PRSI KT RIFIT

20~ ¥15 8 (2 87) » TRJMEMGTL | P FREYILAE - oFER1IE LS
< B pER 1 T BT

22 F1E R (286) ¢ Mik#z thFe btk L AR ROLGEED S0,
B 6 AT A2

23~ 5148 (% 86) 5 o Alpre
B1E S REAEi I KTE

24 ~ f D AR SR ER (R86) > THhg g FAF ) > ArrigmERg
Rog & alarsd o

&p%v FRRY 1A R €~ oA

~ gjﬁ)ﬁgjfglx

1~ MEZALE f42 kA4 ¢ 107 #& SMAF ®ERE (2018) -



10 ~
11 ~
12 ~
13 ~
14 ~
15 ~
16 ~
17 ~
18 ~
19 ~
20 ~
21 ~
22 -
23 ~
24 ~
25 -
26 ~
27 ~
28 ~
29 ~

B4 AL fF e kA& g 105 £ & SMAF %% #F (2016) -
MBI A LS £ 4§ e %A 4§ 103 & SMAF R % g (2014) -
MBI AL EF 2 kA4 g 102 &% SMAF %4 #g (2013) -

AR A LE 82 Hh4 ¢ 100 # & SMAF 5 jies B (2011) -
AR AL 82 KAk g 99 &R SMAF § jies  f8 (2010) -
AR A LE 82 %Ak ¢ 98 & & SMAF §jies § fE (2009) -

R € IR R F € kAT et (2009)
A ¢ MR RS ¢ it es (2008) -
AR AL g8 gk kg 96 £ & SMAF # jies= § fB (2007) -
B¢ IR B 5 € kAT s (2007) o
AR A L L% Hhh g 95 &R SMAF £ 7 5 (2006) -
AL ¢ MR RS ¢ kit es (2006) -

AE <8 Ty hs e s, ket (2006) -
LE A H 04 K E RS e 7 fEes (2005) o
AR A L £ Hhh g 93 &R SMAF £ 7 (2005) -
BAL € IR RS ¢ kAT s (2005) o
AR AL L2 Hhh g 93 &R SMAF £ 7 (2004) -
PR AL p 2 Khg g 92 &R SMAF #9 § 8 (2003) -
B 6 2R FE 8 A kit o4 (2003)
A8 Tapsads 54225, ges (2003) -
AR A L L2 Hhh g 91 &R SMAF £ § #F (2002) -
RAL € IR R g ¢ kAT e (2002) o

LT A8 Tysrhsd 248, et (2002) -
PR A LS pF 2 ik & g 90 & & SMAF 4 7 R (2001) -
FAMHA P 89 & 2kA A L4 Fpw § B (2000) -
IR 6 84 & RAT Y AR (1996) o

LT x 8 84 8B Hfv g e g fhes (1995) -
REZEE Lk 5 (1994) -



I~ ZE L~ fF- ~FIZE-5%%% (2101) > THREGLAPHARNERE &7
BRER PR BEFNf IR ERE G REFTHE -
P BRI A4

«ﬁ\wL—\@¢#\ﬁ%¢ FIER -z~ 2%~ FHE
ﬁ%%(ilm)’rﬁihm ﬁﬁﬁﬁﬁﬁj’iﬁ“**Mﬂ%i*p ¥

¥

F e EREETR -

3. FRPMEE C BURAT CFIE R BRA T EEEE S SR (R100) - TAREET H
REBIAETEREL RS T O SEEAL ¢ L AE R
BERI e LA o

43R5 X K FESBHRP (R100) 0 TIHRENERGEL L EFHFRL G2

R E LA AR

Rl
LS O S R

5354l L4

ARPEL L EAE F ETELT G

ERO A T T S
PFEBAL R A4
PR 2011/04-2011/10
& #F 1 $500,000
633 LA FAIE SN LY
Ayp¥ 0 FRABRMRICE LR §
BRI R
34 pF R 1 2008/08-2009/10
£ #E * $900,000
T FR e A S A B REs 87 F PR A RAKFRE S 2n—F33F  MekE
T
ZyEH = PR
BEmAL TR
4= A 1 2008/08-2009/07
£ %7 : $289,000
8‘?%?ﬁ3i5*§%§$%?%(?%J\ﬁﬂﬁﬁﬁg*ﬁ—4féiﬁﬁﬁﬁ
F\ i)
ES7S SUE
%E%ﬁ:;?ﬂ;gk
4= A 1 2007/08-2008/07
& 7 © $228,000
I FREH  FEIPFERPEFLIPL G EMBE LAY
P R e

9



LR aigEA
2007 /07-2007/12

LR RERIRIEAEZ R GES A —F P E - A R ERIBHEREE
N

- R

< _’_j_;,l.%ﬁj;_’ﬂ?-il_%éf&

: 2006/08-2009/08
: $1,198,200

LS A RELRTE (PEA RARPRE ST AR
FEa)

=g
ERAR Al
¥ 1 2006/08-2007/08
F : $240,000

e 43‘-'3%:%31?1“' by

ML S 18 A

5 : Eﬂ 2“, ﬁ

¥ 12004 /10-2005/02
7 : $880,000

SR TREP U LT ARB LY
/.‘..: \:"/?pﬂ.ﬂ ‘ng—r
ol

: 2004/01-2004/12
: $1,200,000

L EHERT RS HRH bR L R
AR

: 2003/04/01-2003/04/30
: $199,000

ERE PR AR %*—@F BHREMsdEs 2 7 (3304 1 aER
FTaoabhrgERS RBIAT)
D ek B4 ¢ (NSC 90- 2745 P-031-003-6 )

L

: 2001/12-2003/11
: $3,634,000 (#3:-% )
: $254,000 (%3t 3E)

LT A HED Rl R B3

10



L yRE 0 SR AT
BERA TR
R R 1 2001/12-2002/03

1735 ¢ BIS FAEUMBRFERAGT TR ELAY
L yrH > TRl @4t € (NSC 89-2416-H-031-021)
%E%ﬁ:iﬁk
4@ R 1 2000/08/01-2001/07/31
& %F * $271,300
® = % :$15,300

18 34 v REFF A8 Hh %
4 yeH - TR A ¢ (NSC 89-2416-H-031-003)
FEERA D AHFA
PR 0 1999/08/01-2000/07/31

£ #F : $451,300

¥ L % 1 $25540

\\\Xr

1934 o FOP T2
E a3 BN R E N
BB £ i
R R T 1998/10-1999/05
£  %F + $500,000

B FZ BT

20~ E pAE 2 BT R IR ST R
=40 BuAEER |

FEBA D LA

F3IFFR 1 1998/10-1999/05

£ ¢+ $500,000

2QL~FFH e g o FEFEAF
LyrH g
BRI Y]
FHIPFRE 1 1995/09-1996/06

& #f - $500,000

22~ F A AP FE Bk — S B RN D R G B
4 yeH - TR A € (NSC 85-2416-H-031-001-E8)
Fermgl s A
3R 0 1995/08/01-1996/10/31

7 : $542,200

% :$25,800

11



