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¥ i¥ p & (Refereed Journal Publications)

(A) #F=)# = (Journal Publications)
Chuang-Chang Chang, Hsiao-Wei Ho, Henry H. Huang, and Yildiray Yildirim,
2023, A Reduced-Form Model for Lease Contract Valuation with Embedded Op-
tions, Review of Quantitative Finance and Accounting, forthcoming (ESCI, 2022
IF 1.7, Q2, 106/227/ Business, Finance, Bl#' ¢ F1 ¢ & * p4734F % rank Arier-2,
L IEY),
Hsiao-Wei Ho, Yu-Jen Hsiao, Wen-Chi Lo, and Nien-Tzu Yang, 2023, Momen-
tum Investing and A Tale of Intraday and Overnight Returns: Evidence from Tai-
wan, Pacific-Basin Finance Journal 82, 102151 (SSCI, 2022 IF 4.6, Q1,
23/111/Business, Finance, B ¢ # § § P4 7547 38 rank Atier2, % — 7).
Chaonan Lin, Hsiao-Wei Ho, and Kuan-Cheng Ko, 2023, Shorting Flows and
Return Predictability in Taiwan, Pacific-Basin Finance Journal 77, 101816
(SSCI, 2022 IF 4.6, Q1, 23/111/Business, Finance, 4% ¢ b4 § & ® p4ix4f 8
rank Arier-2).
Hsiao-Wei Ho, Ming-Long Liu, and Yu-Ting Tseng, 2019, Valuation of Reverse
Mortgages Using Stochastic Programming Models, Journal of Financial Studies,
27,61-88 (TSSCI, * % 2 4L g PEH A= 5 - %, % - F4, A ivk).
BV iz, 2 8%, wakd, 2018, S E A ivAEA WY ARG L BB,
#2847, 35,221-240 (TSSCI, + = % ik § fEH I 5 - &),

« Chuang-Chang Chang, Ruey-Jenn Ho, and Hsiao-Wei Ho, 2017, A General
Framework for the Valuation of Loan Guarantee Contracts: Plain Vanilla Option
Structures vs. Barrier Option Structures, Journal of Management, 34, 231-255
(TSSCI, * 2 24t g PFHIFL 5 - &, 2017 g RFHH> FERE LR
< ,2020 % - EES T Y B mam v pR i ).

Darren Ho and Hsiao-Wei Ho, 2017, The Impact of Local Low-Cost Entrants on
Full Service Carriers in Taiwan, Journal of Aviation Safety and Management, 4,

164-183.
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Hsiao-Wei Ho, Henry H. Huang, Yildiray Yildirim, 2014, Affine Model of Infla-
tion-Indexed Derivatives and Inflation Risk Premium, European Journal of Op-
erational Research, 235, 159-169 (SCIE, 2022 IF 6.4, Q1, 13/87/Operations
Research and Management Science, W' ¢ #32 - § ™4 & (f X gt §
2 AR rank 12, % - ®).

Hsiao-Wei Ho and Tzu-Hsiang Liao, 2014, The Valuation of Quanto Derivatives
Using Bivariate GARCH-Jump Models, Journal of Financial Studies, 22, 1-35
(TSSCI, 4 % 2 4 g FEH I 5 - o, §- (¥, dair)
Hsiang-Hui Chu, Kuan-Cheng Ko, Shinn-Juh Lin, and Hsiao-Wei Ho, 2013,
Credit Rating Anomaly in Taiwan Stock Market, Asia-Pacific Journal of Finan-
cial Studies, 42, 403-441 (SSCI, 2022 IF 1.5, B4 ¢ B4 § £ F #2455 rank
B+).

Chuang-Chang Chang, Hsiao-Wei Ho, Ruey-Jenn Ho, and Wei-Chang Cheng,
2013, The Valuation of Employee Reload Options with Stochastic Interest Rates,
Journal of Financial Studies, 21, 29-61 (TSSCI, * < 2 4+ & FLEH 7=t 5

- B, WRTEE).

3t g #w = (Selected Conference Presentations)

Yi-Chen Tai, Hsiao-Wei Ho, Henry H. Huang, Anh-Tuan Le, Association be-
tween Cyberattacks and Financial Statement Comparability, 2023 International
Conference for Financial Engineering Association of Taiwan, Taoyuan, Taiwan,
June 2023.

Yi-Chen Tai, Hsiao-Wei Ho, Henry H. Huang, Anh-Tuan Le, Association be-
tween Cyberattacks and Financial Statement Comparability, 2023 International
Conference of Taiwan Finance Association, Taichung, Taiwan, June 2023.
Hsiao-Wei Ho, Yu-Jen Hsiao, Wen-Chi Lo, and Nien-Tzu Yang, Momentum In-
vesting and A Tale of Intraday and Overnight Returns: Evidence from Taiwan,

2022 Joint Annual Meeting and International Conference of Risk, Insurance, and



Financial Engineering, Taichung, Taiwan, December 2022.

Chuang-Chang Chang, Hsiao-Wei Ho, Henry H. Huang, and Yildiray Yildirim,
A Reduced-Form Model for Lease Contract Valuation with Embedded Options,
P ELRLZE F 2021 & g FEpF E, 5, January 2022 (¢ £ R R
= B ¢ 2021 & ¢ THEIFI § WA ).

Chuang-Chang Chang, Hsiao-Wei Ho, Henry H. Huang, and Ting-Pin Wu,
Valuation of the Inflation Rate Guarantee Embedded in Defined Contribution
Pension Plans, 2021 # j~ & jk22 7 7% < /4777 ¢, + #*, December 2021.
Chuang-Chang Chang, Hsiao-Wei Ho, Tzu-Hsiang Liao, and Yaw-Huei Wang,
The Valuation of Quanto Derivatives Using Bivariate GARCH-Jump Models,
2020 & j & jhrer 7 72 = i g, 5 44, December 2020.

Chuang-Chang Chang, Hsiao-Wei Ho, Tzu-Hsiang Liao, and Yaw-Huei Wang,
The Valuation of Quanto Derivatives Using Bivariate GARCH-Jump Models,
The 27th Conference on the Theories and Practices of Securities and Financial
Markets, Kaohsiung, Taiwan, December 20109.

Chuang-Chang Chang, Hsiao-Wei Ho, Tzu-Hsiang Liao, and Yaw-Huei Wang,
The Valuation of Quanto Derivatives Using Bivariate GARCH-Jump Models,
2019 FeAT Annual Conference, Taipei, Taiwan, May 2019.

Chuang-Chang Chang, Hsiao-Wei Ho, Henry H. Huang, and Yildiray Yildirim,
Simultaneous Implication of Credit Risk and Embedded Options in Lease Con-
tracts, American Real Estate and Urban Economics Association meeting, Chica-
go, America, January 2017.

Chuang-Chang Chang, Hsiao-Wei Ho, Henry H. Huang, and Yildiray Yildirim,
Simultaneous Implication of Credit Risk and Embedded Options in Lease Con-
tracts, 2016 Chinese Statistical Association and National Chengchi University
Joint Statistical Meetings, Taipei, Taiwan, December 2016.

Chuang-Chang Chang, Hsiao-Wei Ho, Henry H. Huang, and Yildiray Yildirim,

Pricing Adjustable-Rate Real Estate Lease Contracts with Embedded Options
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and Credit Risk, 2013 ¥ #6547 £ F#HHE F ¥ + 73 f £ @7 HF EFGTE,
Taichung, April 2013.

Chuang-Chang Chang, Hsiao-Wei Ho, Henry H. Huang, and Ting-Pin Wu, Val-
uation of the Inflation Rate Guarantee Embedded in Defined Contribution Pen-
sion Plans, 2013 International Conference of Taiwan Finance Association, Yun-
lin, Taiwan, May 2013.

Kuan-Cheng Ko, Shinn-Juh Lin, Hsiang-Hui Chu, and Hsiao-Wei Ho, Credit
Rating Anomaly in Taiwan Stock Market, 2012 KFA-TFA Joint Conference in
Finance, Seoul, Korea, September 2012.

Kuan-Cheng Ko, Shinn-Juh Lin, Hsiang-Hui Chu, and Hsiao-Wei Ho, Credit
Rating Anomaly in Taiwan Stock Market, Asian Finance Association and Taiwan
Finance Association Joint International Conference, Taipei, Taiwan, July 2012,
Chuang-Chang Chang, Hsiao-Wei Ho, Tzu-Hsiang Liao, and Yaw-Huei Wang,
The Valuation of Quanto Derivatives Using a Bivariate GARCH-Jump Model,
2011 Korea Finance Association and Taiwan Finance Association, Taipei, Tai-
wan, September 2011.

Chuang-Chang Chang, Hsiao-Wei Ho, Henry H. Huang, and Yildiray Yildirim,
Pricing Adjustable-Rate Real Estate Lease Contracts with Embedded Options
and Credit Risk, 2011 Taiwan Finance Association Annual Meeting, Kaohsiung,
Taiwan, May 2011.

Chuang-Chang Chang, Hsiao-Wei Ho, Ruey-Jenn Ho, and Wei-Chang Cheng,
The Valuation of Employee Reload Options with Stochastic Interest Rates, 2011

Conference of Quantitative Finance, Hsinchu, Taiwan, January 2011.

% 4 ¥ #%~ (Papersunder Review and Revision)
Anh-Tuan Le, Henry H. Huang, Hsiao-Wei Ho, and Yi-Chen Tai, 2023,
Cyberattacks and Financial Statement Comparability, submitted to Journal of

Business Finance and Accounting.



« Anh-Tuan Le, Henry H. Huang, Hsiao-Wei Ho, and Ming Chung, 2023, Stag-
gered Board and Financial Statement Comparability, submitted to International

Review of Financial Analysis.

(D) &7 ¥ 3= /3+4] (Working Papers/Projects)
Chuang-Chang Chang, Hsiao-Wei Ho, Henry H. Huang, and Ting-Pin Wu, 2023,

Valuation of the Inflation Rate Guarantee Embedded in Defined Contribution

Pension Plans.
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