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1. Double Machine Learning with Gradient Boosting for Treatment Effect
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Variance Measures
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1. Financial Cycles and the Business Cycles: Evidence from Taiwan
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3. Macroeconomic Uncertainty Index in Taiwan

Shih-Hsun Hsu* (Department of Economics, National ChengChi University) -
Chih-Chiang Hsu (Department of Economics, National Central University) -
Yu-Lieh Huang (Department of Quantitative Finance, National Tsing Hua
University) ~ Jyun-Yi Wu (National Central University)

4. A Distributional Synthetic Control Method for Policy Evaluation
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2. Distance and M&A Performance in the U.S. Property-Liability Insurance
Industry #34E* (BHIZZE RE2M B R R)

3. Higher-order Omega: A Performance Index with a Decision-Theoretic
Foundation ¥ %> (HIIL 5 KEMBSMES) - YA (HIILEE
REWH & RER)

4. Finance and Income Inequality: Does Financial Structure Matter?
=2 CRITREBELRER)

15:40-16:00 % &
8 ILEUA KR G A A 4F

16:00-17:15 wateE (1)
W) AERm RS 204 > 56w 593 « “*"RAImE A



&

TAIWAN ECONOMETRIC SOCIETY
ERTRBT

2 %

2.1 srEHE®Z
i Eh B I BUG K LR & i e 4F 409 H =
T MBEEER (BILBUE RELRER)

1. Nonparametric Quantile Regression for Double Censored Data with
Application to Stock Markets with Price Limits
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2. Estimation of Dynamic Stochastic Frontier Model using Likelihood-based
Approaches #8 7= MW * ([ 17 7 1IF K 22 4K % 22 2 ) ~ Subal C Kumbhakar
(Department of Economics, Binghamton University)

3. Nonparametric Estimation and Testing for Heteroskedasticity in Sample

Selection Models
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Xiaojun Song (Guanghua School of Management, Peking University)
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2. Finance and Carbon Dioxide Emissions
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3. The Case for Starting a New Exchange Rate after Debt Settlement:
Reexaming Alternatives to Argentina's Exchange Rate Policy in 2001-2
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1. The Importance of Matching Frictions in Unemployment: A Bayesian-

Estimated Model with Job Rationing
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2. Investigating the Inefficiency of the CBO" s Budgetary Projections
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