7 ¥ /4% (Hung-Hsi Huang)

TEL: 05-2732831
B 5u Email: d86723002@ntu.edu.tw
hhhuang@mail.ncyu.edu.tw

Rz s g gt L
B2 pcin* 8 EGFA T 8 vl

TRB P

FpAas | REEHREHE  MBER MBI RTFERGFR

KEHA | APE CMBEECRTE CMBEE S AR &
F F [

HwER | R ERFREEY S

TG RRERTEY SR

ALFR

Bz o~ i & perrid L (1997-2002)
Rzpois~ ey oo 2L (1992-1995)

EENY 2

Rz ki FMirEms s k4t (2020002~ )

Rz L& Frarepd o gedl iz (2017/02 -2020/01)
Rz i s FHisms ko5 (2014-2018)

B ki BMirEms k%4t (2010/08 -2013/12)

Bl B AL % B pAar & AT 3 AT 5 £ (2008/08 -2010/07)
B2 BT & AT TR

[4

\1

B oPEAE L EF R R
6@@#@%;5%5
PSR B 2Bl o BE AR R

KPR A

Fzis-SMssms  #%y (2014 817 12018 # 121 )
FLHE2R 103-106 § & }iﬁg@e;ﬁr;ﬂﬁ%% A4 (103~106 & & & )
PB4 (103~109 § & & )



mailto:d86723002@ntu.edu.tw
mailto:hhhuang@mail.ncyu.edu.tw

R g RAF 7 h a4 B (93102 8 & & )

AER RS R ek EL R

EED FRERD A [ATE £ EATL HL

AR AT L BGFSFLLR

oI ¢ PN IS FapREL R

BRI RLIRPFFFALR

LR EA T ERTSF AL
PHSLEPEY R ALR

Mg B ar E Y R F A4 R

Guest Editor for “Emerging Markets Finance and Trade (SSCI) ”
The Journal of Risk and Insurance (SSC1) % & 4 R
Insurance Mathematics and Economics (SSCI1) % 44 B

The Geneva Risk and Insurance Review (SSCI) % 4 % R
Scandinavian Actuarial Journal (SSC1) % &4 % R
North American Journal of Economics and Finance (SSCI1) % & 4 R
Emerging Markets Finance and Trade (SSC1) # 2 £ 4
Asia-Pacific Journal of Financial Studies (SSC1) # 2 £ 4
Applied Economics incorporating Applied Financial Economics (SSCI1) % &% B
Applied Economics Letters incorporating Applied Financial Economics Letters (SSCI) % & % R
Quantitative Finance (SSC1) % 4 4 R

Hix£ %7 (TSSCI) % &4 R

f /gﬁ s re g (TSSCI) % 24 B

¥PHFEF(TSSCL) $ 44 R

v J,ﬁﬂ’ % (TSSCI) 3 4% R

et g (TSSCI) %24 R
BAERFEHF (TSSCI) 3 4% R

eidan > (TSSCL) % &84 R

Hp :u]gﬁ <

1. Hung-Hsi Huang* and C.P. Wang, 2021, Optimal Reciprocal Reinsurance under VaR or
TVaR Constraint, Asia-Pacific Journal of Risk and Insurance. Published online: December 9,

2021. https://doi.org/10.1515/apjri-2021-0023. (Econlit, NSC ranking B)

2. Hung-Hsi Huang* (2020/05), Guest Editor’s Introduction, Emerging Markets Finance and
Trade (SSCI, IF=2.315, 2020), 56 (5): 961-962.



https://doi.org/10.1515/apjri-2021-0023

. Tsung-Che Wu, Hung-Hsi Huang* Ching-Ping Wang and Yi-Lin Zhong (2020/05), The
Influences of Book-to-Market Ratio and Stock Capitalization on Value-at-Risk Estimation,

Emerging Markets Finance and Trade (SSCI, 1F=2.315, 2020), 56 (5):1055-1072.

. Hung-Hsi Huang*, Shin-Hung Lin, Chiu-Ping Wang (2019/04), Reasonable Evaluation of

VIX Options for Taiwan Stock Index, North American Journal of Economics and Finance

(SSCI, 1F=2.772, 2020), 48, 111-130.

. Ching-Ping Wang, Hung-Hsi Huang* and Jin-Sheng Hu (2017/02), Reverse- Engineering

and Real Options Adjusted CAPM in Taiwan Stock Market, Emerging Markets Finance and
Trade (SSCI, IF=2.315, 2020), 53(3), 670-687.

. Ching-Ping Wang and Hung-Hsi Huang* (2016/07), Optimal Insurance Contract under VaR
and CVaR Constraints, North American Journal of Economics and Finance (SSCI, 1IF=2.772,
2020), 37, 110-127. NSC100-2410-H-151-013-; MOST 104-2410-H-415-009 -MY2

. Ching-Ping Wang, Hung-Hsi Huang* and Cheng-Yu Chen (2015/11), Does Past

Performance Affect Mutual Fund Tracking Error in Taiwan, Applied Economics (SSCI,
[F=1.835, 2020), 47(51), 5476-5490.

. Shin-Hung Lin, Hung-Hsi Huang* and Sheng-Han Li (2015/04), Option Pricing under

Truncated Gram—Charlier Expansion, North American Journal of Economics and

Finance (SSCI, 1F=2.772, 2020), 32, 77-97.

. Ching-Ping Wang and Hung-Hsi Huang* (2015/03), Which Insurance Policy is

Mean-Variance Efficient with Dependent Background Risk? Academia Economic Papers

(TSSCI), 43(1), 115-152. NSC96-2416-H-214- 009-

10. Hung-Hsi_Huang, Shin-Hung Lin, Ching-Ping Wang* and Chia-Yung Chiu (2014/07),

Adjusting MV-Efficient Portfolio Frontier Bias for Skewed and Non-Mesokurtic Returns,
North American Journal of Economics and Finance (SSCIL, [F=2.772, 2020), 29, 59-83.

11.Jean Yu, Hung-Hsi Huang* and Shu-Wei Hsu (2014/3), Investor Sentiment Influence on

Risk-Reward Relation in Taiwan Stock Market, Emerging Markets Finance and Trade (SSCI,
[F=2.315, 2020), 50 (2s): 174-188.

12. Hung-Hsi Huang and Ching-Ping Wang* (2013/11), Portfolio Selection and Portfolio

Frontier with Background Risk, North American Journal of Economics and Finance (SSCI,

IF=2.772, 2020), 26: 177-196. NSC98-2410-H-020-010- MY2.



13. Hung-Hsi Huang, Yung-Ming Shiu* and Ching-Ping Wang (2013/4), Optimal Insurance

Contract with Stochastic Background Wealth, Scandinavian Actuarial Journal (SSCI, NSC
ranking B+, [F=1.741, 2020), 2013 (2): 119-139, NSC96-2416-H-020-008-MY2.

14. Ching-Ping Wang and Hung-Hsi Huang* (2012/10), Optimal Insurance Contract and

Coverage Levels under Loss Aversion Utility Preference, Quantitative Finance (SSCI, NSC

ranking A-, IF=2.222, 2020), 12 (10): 1615-1628. 95-2416-H-214-010-

15. Ching-Ping Wang, Hung-Hsi Huang* and Yong-Wei Chen (2012/7), Investor SAD

Sentiment and Stock Returns in Taiwan, Emerging Markets Finance and Trade (SSCI,
[F=2.315, 2020), 48 (2s): 40-57.

16. Ching-Ping Wang, Hung-Hsi Huang* and Kai-Jei Tu (2012/03), Unsystematic Risk

Explanation to Momentum Profits in Taiwan, Review of Pacific Basin Financial Markets and

Policies (Econlit, NSC ranking B), 15 (1), 1250006 (29 pages)

17. Ching-Ping Wang, Hung-Hsi Huang* and Chi-Chung Huang (2012/02), Momentum and

Contrarian Profits Corresponding to the Coincident Economic Indicator on the Taiwan Stock

Market, Emerging Markets Finance and Trade (SSCI, 1F=2.315, 2020), 48 (1s): 29-40.

18. Ching-Ping Wang, Shin-Hung Lin, Hung-Hsi Huang* and Pei-Chen Wu (2012/04), Using

Neural Network for Forecasting TXO Price under Different Volatility Models, Expert Systems
with Applications (SCI, 1IF=6.594, 2020), 39: 5025-5032.

19. Ching-Ping Wang, Hung-Hsi Huang* and David Jou (2011/09), Dynamic Portfolio Frontier

in a Mean-Variance Framework, Applied Financial Economics (Econlit, NSC ranking B+),

21: 1255-1261.

20. Hung-Hsi Huang, Ching-Ping Wang* and Shiau-Hung Chen (2011/05), Pricing Taiwan
Option Market with GARCH and Stochastic Volatility, Applied Financial Economics
(Econlit, NSC ranking B+), 21: 747-754.

21. Ching-Ping Wang, Hung-Hsi Huang* and Wei-Li Lin (2010/11), Momentum Strategy and

Institutional Investing in Taiwan Stock Market, Applied Financial Economics (Econlit, NSC

ranking B+), 20 (21): 1651-1658.

22. Hung-Hsi Huang, Rern-Jay Hung, Ching-Ping Wang®* and Yuan-Pei Hsieh (2010/10), Does

Fund Manager Herding Vary over the Business Cycle?, Applied Economics Letters (SSCI,
IF=0.504, 2017), 17 (15): 1531-1535.



23. Hung-Hsi Huang* and David Jou (2009/11), Multiperiod Dynamic Investment for a

Generalized Situation, Applied Financial Economics (Econlit, NSC ranking B+), 19:
1761-1766.

24. Hung-Hsi Huang, Yung-Ming Shiu* and Pei-Syun Lin (2008/08), HDD and CDD Option
Pricing with Market Price of Weather Risk for Taiwan, Journal of Futures Markets (SSCI,
NSC ranking A2, [F=2.013, 2020), 28: 790-814.

25. Ching-Ping Wang, David Shyu and Hung-Hsi Huang* (2007/10) , Optimal Dynamic Asset

Allocation under Value at Risk Constraint, Review of Securities & Futures Markets (7 % 7

#3 B %] > TSSCI), 19 (3): 25-50.

26. Hung-Hsi Huang* (2006/12), Optimal Insurance Contract under a Value-at-Risk Constraint,
The Geneva Risk and Insurance Review (SSCI, NSC ranking A-), 31: 91-110.
(NSC95-2415-H-218-007)

27. Hung-Hsi Huang* (2005/12), Comment on “Optimal Portfolio Selection in a Value-at-Risk
Framework”, Journal of Banking and Finance (SSCI, NSC ranking A1, [F=3.070, 2020), 29:
3181-3185.

28. Tsung-Che Wu, Hung-Hsi Huang*, Ching-Ping Wang and Yi-Lin Zhong (2020/05), The

Influences of Book-to-Market Ratio and Stock Capitalization on Value-at-Risk Estimation,

Emerging Markets Finance and Trade (SSCI, 1F=0.934, 2018), 56 (5):1055-1072.
29. % MAEY ~ i1y i (2005/4) 0 A AR TR T hiERr G B R AR 0 7 ZF (TSSCI) > %

Lo X% - F 19-30-

30. % Fah 3 MAE(2003/1 ) £ 843 LT 2B IR IOGERE 0 g2 F E(TSSCI)>

%+ %% - ¥ (leadingarticle) > | 1-22 -

it g
1oF M HhE o R e R VIX 4580 2020 & 5 LT B ERE LG E T

PE T E 02020 F 120 18 P (AHI)RE A FEyrs 395 L AL FRY
TN Y-F E-F BN P

B
[
S

2. FMARF o 3 EEF R FORE MR BRI S HE BN X
hPL R 2019 7 NP £ EHFT R ot ¢ FREAEE 02019 E 50 3 o Ay P on




MEFIEE ~ cHMI BT e KPR LB FHERT ko

3. Hung-Hsi Huang*, Shin-Hung Lin, Chiu-Ping Wang, Evaluation of VIX Options for Taiwan
Stock Index, RW- 404th International Conference on Economics and Finance Research

(ICEFR)” held in Frankfurt, Frankfurt, Germany, July 04-05, 2018.

4. TR - F e F a2 FF B L SRR AA SR
P 2018 ¢ A L BT AT € FREF € 02018 £ 50 4 p o AyED PR
MEFITE ~ MBI RE ¢ - KR R LEPHEAFMBERY

5. Hung-Hsi Huang* and Ching-Ping Wang, Optimal Reciprocal Reinsurance under Risk

Constraint, Annual Cairo Business Research Conference, Global Research Institute for
Business Academics (GRIBA, Australia), Cairo, Egypt, July 3-4, 2017. NSC 101-2410-H-415
-015 -MY2.

6. Hung-Hsi Huang* and Ching-Ping Wang, Optimal Reciprocal Reinsurance under Risk

Constraint, Annual Cairo Business Research Conference » 2017 © 8p4 & & isBii B #7234 ¢ F
R%A3t € 22017 £ 57 26 p > A 7% ¢ I0p4 & FHR - K9 SHMBIRET € -
F5 1 FF 45~ F 4% & gk & o NSC 101-2410-H-415 -015 -MY2.

7. Hung-Hsi Huang*, Ching-Ping Wang and Yi-Lin Zhong, The Influences of Book-to-Market

Ratio and Stock Capitalization on Value-at-Risk Estimation, 17th International Conference of
Management and Behavioural Sciences, The University of British Columbia Vancouver, BC,

Canada, July 18-19, 2016.

8. Hung-Hsi Huang* and Ching-Ping Wang, Sample Portfolio Frontiers for Multivariate
Skewed-t Distribution and ARMA-GARCH Series, 2016 International Academic Business
Conference Washington DC., April 24-28, 2016. MOST 103-2410-H-415-011-

9. Hung-Hsi Huang* and Ching-Ping Wang, Optimal Reciprocal Reinsurance under Risk

Constraint, The 50th Actuarial Research Conference, University of Toronto, August 5-8,

2015. NSC101-2410-H-415-015-MY2

10. Hung-Hsi Huang*, Ching-Ping Wang and Jin-Sheng Hu (2015), Reverse- Engineering and

Real Options Adjusted CAPM in Taiwan Stock Market, International Conference on
Challenges and Opportunities in Emerging Financial Markets, jointly organized by the Korea
Advanced Institute of Science & Technology (KAIST), Korea Institute of Finance (KIF) and
the Society for the Study of Emerging Markets (SSEM), Seoul, Korea, January 8-9, 2015.

11. Hung-Hsi Huang and Ching-Ping Wang* » Optimal Reciprocal Insurance Contract for Loss




Aversion Preference > 2014 % M it £ 5 € & ¢ FRZHIh > 3§ 2014 & 5 7
23-24 p > W E < F 3 7% NSC101-2410-H-151-016-MY2

12. Hung-Hsi Huang*, Shin-Hung Lin, Ching-Ping Wang and Chia-Yung Chiu » Adjusting

MV-Efficient Portfolio Frontier Bias for Skewed and Non-Mesokurtic Returns » 2014 # 2% p4
SENHPFHETE L FMB I BT EEE 2014 E52 16p > M= BLHFI P
MOST 103-2410-H-415-011-

13. Hung-Hsi Huang and Ching-Ping Wang* » Optimal Reciprocal Insurance Contract for Loss

Aversion Preference » @ A= 3+ TEip g ~ L T BHEF 55, 734 € > 2014 & 47
25p P R EFLIRE? LG AT LR AR

14. Hung-Hsi Huang and Ching-Ping Wang*, Reverse-Engineering and Real Options Adjusted
CAPM in Taiwan Stock Market > 2014 = [ 3P4 £ v E £ ¢ T £ Firhm > 731 €
2014 # 4% 25 P > WMz 3t PHAFA 7%

15. Hung-Hsi Huang and Ching-Ping Wang* > Optimal Reciprocal Reinsurance under Risk

Constraint » 2013 % #* M i+ 2 B ¢ £ § TR EF A2 34 ¢ 12013 &5 316
1p o 245 29%-

16. Shin-Hung Lin* and Hung-Hsi Huang > MV Efficiency Portfolio Performance Comparison

among Various Portfolio Models » 2013 £ #Mir £ @5 ¢ & ¢ TR'EZF v~ #31 ¢ -
2013 # 5% 31~6" 1P » ZHFH -~ F 1 7% NSC99-2410-H-151-012-

17. Hung-Hsi Huang and Ching-Ping Wang* » Optimal Insurance Contract under CVAR

Constraint » @ 0P £ R F5 - EA g e&m™ FF EF4¢ 02013 #4 7 15p >
WUk F EHLA B S L7 - NSC100-2410-H-151-013

18. Hung-Hsi Huang and Ching-Ping Wang*, Portfolio Efficiency Loss Caused by Mental
Accounting > 2013 % - %P £ FERE £ ¢ Fia RS FHE A AT E 02013 £ 4 7

12p > Wz %% - £ 53 9% NSC100-2410-H-415-014

19. Hung-Hsi_Huang, Ching-Ping Wang®*, Cheng-Yu Chen ° Does Past Performance Affect

Mutual Fund’s Tracking Error in Taiwan > 2013 % 5 #p4 £ iR & ¢ Fia a5 B8 jiF
WA 201340 12p 0 FAaY - PHAFIE

20. % AAE - 2 AGE R A B i E B F2012 @ 3Rp4 & B s A7 34 ¢ 0 2012
£67%8p o



0. F M ~ 735 SRR BT AFHEL G G2 BB 120127 N2
IR 6 02012 60 8 o

22.Hung-Hsi Huang and Ching-Ping Wang - Portfolio Selection Analysis with Background
Risk » 2012 % 4 E» A &m7 53 Bt g - 2012 & 4 7 22 p o 3 748 i Fro <
Feamia il i< AT £ 8 &R T I E - NSC98-2410-H-020-010-MY2

2.4 2 KM 2B RW A R PERETR S s s M A FINE £ §
Faws fEATFE 02012247 13p > Mgy - fFE~Fike

24.% MAHT L PR E B LG T A AR AE S LR A TR R
2011 2 HMir s e ¢ E g FMBEARE AR At E 2011 &5 7 27287 -

5. R A LT R B R L g K AT RGP R FEAR L AR R 2011
SPRMAEHFE > R FES - PHAF 2011 &#4% 28p o

20 % A LT E S TR Bl BRAS ) RERTFTEEEL 2011 E 12 EA
FHEREEEFNE  R2BAPRL A FFEER 2011 #5727 p o

27.Hung-Hsi Huang and Ching-Ping Wang (2011) > Two Fund Monetary Separation with
Background Risk » "2011 © 3Rp4 £ S T % A B £ g 58 BFE € 0 2011 & 3
7 14-15p o

Frewmz

FHAE (2002) B i FARE FREFYIOGE LA EHBERE] Lk
a

2
KA (1995) p* | ZEFEFLG P FRUEHY VRRLFT » Fun A FRGF]
AL o

Fivd

L FAE (A4 ) THBET A RG—2 w0 1088 ERPHINEHFT 44 03
4 %%t MOST 108-2410-H-415 -007 -MY2 » 44 {7 #p *2 : 108/08/01~110/07/31 ( = &ﬂﬁ)

2. R (A8 ) TERALGEEERT PR FRGEF Y 0 106 F & R FHINE L
T3 3 0 3 E %5 MOST 106-2410-H-415 -005 -MY2 » 34 {7 # *2 : 106/08/01~108/07/31
(z #4# )

3.5 (A r) > Tt ah % WAL BFRF PG RER Y, > 145 ER
FLEINE LA T E 0 3 F %Y MOST 104-2410-H-415-009 -MY2 > 34 74 *2 ¢




10.

104/08/01~106/07/31 (= & #p )

TME(FLAR) " 2 VaR{r CVaR "4 T 2 B if 7 = I 2@ F %3 0 £ #3104
ER(F S3E )M PFEH A R R EH YL 3 F oA B S5l 104-2918-1-415-004
ELVER iy %}ifﬁ Department of Statistics & Actuarial Science, Simon Fraser University ; #
AE R 4c £ < /Burnaby ; 27" #c 3 B0 o

FARE (AFR) > TAFRIARFTELH G HEN 5 2 hA t 4~ f2 ARMA-GARCH
Brl3Rpd ) > 103 8 & R £ HEME AL 4 0 374 %5 - MOST 103-2410-H-415-011- >
782 1 103/08/01~104/07/31

T (A HFL ) TR e W TEGIRE GRS 0 10l FERRAE BT E
3 %% I NSC101-2410-H-415-015-MY?2 » 34 {7 #p *2 1 101/08/01~103/07/31 (= & & ) -
T (L#4) > TEFFAWCIIE S L BT e foed i 4, 0 100 & R FP ¢ &4
By E oo E %% 0 NSC100-2410-H-415-014 > 34 7 #p T 1 100/08/01~101/07/31 -
FHAE(LHL)  TTRRGTARTLLRSG | B FERRPE B UF L7 E
33 %l 1 NSC98-2410-H-020-010-MY2 » 34 {7 # *2 : 98/08/01~100/07/31 (= & ¥y )
FAH (L4) 0 TR TR R R G BE RER G L R IR LY R T ok
REBEN - 2T IORCR G EEI 96 éﬁﬁaws%uw% D h
NSC96-2416-H-020-008-MY2 - 3% {7 8 *2 : 96/08/01~98/07/31 (= &4 ) -

FTHAE (FFAHFR) > TApeE WM TahfFer Y, >S5 FERNAEEH
By d oo 3 FH 2 95/08/01~96/07/31 -

FHER GREAR) > TAREGREDBYERETIIARR , 094 B ERRA]
€ BT E 0 T 94/08/01~95/07/31 -



