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Welcome Speech from Vice President of Southern Taiwan

University of Science and Technology

Ladies and gentlemen,

It is my great pleasure to welcome you all to the 2019 STUST International
Conference on Finance, Accounting and Management Decisions. We have been
holding this conference for 11 years, and because of all the contributions made by
the participants in the previous years, today we can once again get together, with
old friends and new ones, to have a great discussion about the latest issues in
Finance, Accounting and Management Decisions. This year, we invite three
international scholars from Japan, South Korea and U.S.A to join us; we also have
three sessions for presentations given in English. You have to know this is not
very easy for universities in Taiwan to do so; however, over the past decade
STUST has worked so hard to push itself into the global education system. The
College of Business earned the AACSB accreditation in year 2017. Today’s
conference is just another effort of us to build a truly international and academic
environment for our students and faculty. I hope you enjoy and benefit from the
program of the conference. I also want to say thank you to all the conference
participants and presenters. Thank you, I wish you a very successful 2019, and [

hope to see you again soon!

Thank you.

Nen- Toac Lac

Vice President for Academic Affairs,

Southern Taiwan University of Science and Technology



Professor Yoko Tanokura is currently based in Graduate School of
Advanced Mathematical Sciences, Meiji University. Her research
interests include statistical modeling, financial and economic time series
analysis, investment and risk management, empirical analysis on
financial crises and asset bubbles. She coauthored the book

“Indexation and Causation of Financial Markets — Nonstationary

y

Time Series Analysis Method - ~ published in 2015; in the same year
she also received the best paper award at the Japanese Association of
Finance Econometrics and Engineering (JAFEE). Professor Tanokura
has published research papers in leading Finance and Statistics journals,
including Asia-Pacific Financial Markets. Prior to her academic life, she
worked as currency option dealer, quantitative analyst on equity and
fixed income, pension fund researcher at several firms such as Barclays,

Merril Lynch, Smith Barney and Russell Investment in Japan.

Professor Cheoljun EOM is currently professor of School of Business
at Pusan National University, Rep. of Korea. He received the Best
Research Professor Award, Pusan National University in 2009. His
research and teaching interests involve asset pricing, portfolio
optimization, financial econometrics and econophysics as an

interdisciplinary discipline.

Professor Gerald Venezia started his academic career in 2004 at
National Sun-yat Sen University, National Chen Kung University and
in 2005 was hired as assistant professor at Southern Taiwan University
of Technology. He worked three years in Taiwan before returning to his
native United States of America. In the USA he taught at Towson
University and Hood College before returning for a second tenure at the
new Southern Taiwan University of Science and Technology. He is

currently based at Frostburg State University.
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Financial Econometrics
4 4% 4 1 Yoko TANOKURA (Meiji University)
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Spectral methods for fat-tailed distributions
Cheoljun EOM* - Pusan National University
Taisei Kaizoji - International Christian University
Giacomo Livan - University College London
Enrico Scalas - University of Sussex

Yoko TANOKURA
Meiji University

In Bitcoin we trust? Pricing and hedging its
options under jump-diffusion processes
Kuo-Shing CHEN* — Shih Chien University

Guan Ru CHEN
I-Shou University

Modelling the arrivals of high-frequency price
jumps: A linear Hawkes process with weighted
decay functions and state-dependent
background intensity

Ping Chen TSAI* — STUST

Guan Ru CHEN
I-Shou University

1l Tx LA
W2 AP AR ANk AR S A B/E




2019

2R PEAEHEEHEFEARAEAE

2019 STUST International Conference on Finance, Accounting, and Management Decisions

§APH 2019257 17p (AT ) gHRF B3 EpPEE
2= 4 (EHiM24) 1342 64
e Y g RN b8k
o~ F & (C3 ¢ 2 3= 3)
13
D P IEpA IR R AR .
% v i%\ 4 “’Eﬁg'j’?—_
AL EED KRB AL R)
AR P L
TFE U2 PR N SRR ER RE M
S TPDE - g I R
I EF—REyM RS TEFE BlR
PIRBEEOTUBRBRAFHLKE? £
13:30~14:50 ) S
EEP-s i PR T T EE B
BHgr-a i PHEAF
M*kfiﬂ‘flwﬁﬁé&—rl R EREERRSE
A pdo—-d h A S Eog4s
Mls i *--s $ 3~ & SR R
IR S S

M2 hTBFARR 14048

LTS S aE -




2019

2R PEAEHEEHEFEARAEAE

2019 STUST International Conference on Finance, Accounting, and Management Decisions

gkp Y

12019 # 5% 17p (287 ) g@HFZ ot P s

X2

W R AR AL RS A/ -

A (EHEE48) 13 64
R § RN F ¥ Bk
%@%%@Lﬂ@%ﬁ@ .
£ F2 P ¥ -3t
IHA B FR(RE R AP S) -
w4 em A
KT ATHERLEBEREZ y
A i By =
Er s e HERRE IR EAT B
e ff SRR B B el s g
13:30-14:50 | LA TEIE B RS R T =
oU~14 s L, S 1= IR
S E T “
Br RG22 FEEF-L LI FSF G
BORr-RI g P g Lafad
REG-R B F FES R
HAh T2 R s s B0 5T
AR e i A S SO 4 e fli+ &
frif xR F e fi i F REEH BRI
1l Tx LA




2019 3 A P HE A FHEEFEF FARAGFAHE

2019 STUST International Conference on Finance, Accounting, and Management Decisions
PP 1201957 17p (APT) EHFEsLpgpy
A (ERRE4) 138264

R § RN F ¥ Bk
W wA(E2 w2 HX2)
Banking and Accounting 6F,E602
4 4% 4 Cheoljun EOM (Pusan National University)
%A A T
The impact of work experience on the ethical work
climate value of Chinese and Taiwanese accountants Yi-Hua LIN
Gerald VENEZIA* — Frostburg State University STUST
Chiulien C. Venezia — Frostburg State University
The performance of banks in Indonesia: The
importance of bank diversification and corporate Cheoljun EOM
13:30~14:50 | governance Pusan National

Hsiao Jung CHEN — STUST University

| Gusti Agung Musa Bududarma* - STUST

Develop material flow cost accounting system Ann Shawing

integrated sustainable development goals (SDGs): A YANG
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Yi-Hua LIN* — STUST Cheng Kong
University

T T

W2 R ABER AN TAER S AB/E o




2019 3 4 PHAFMEEFEF T ARRAEF§

2019 STUST International Conference on Finance, Accounting, and Management Decisions

EHPY 2019 &5 17p (AHT) EHRFB: 44K H

i< (EHFIZ 4) 13 #2612

R § RN F ¥ Bk
%<3 4(C5 ¢ 2 = 5)
ﬁ 20 = ':':,-i% 13’]‘?—
H i -% RE
‘ “PESE F-
AFA IR RREHLPHE )
Ll o 4
P A 2 F-B 2R T ARY LA
R2ZEF S
IR S S i¢$%<§’
L ﬁ%ft Bl F
Bsig ¥FHAEE ODM 2 pRiFH2 BiE
R ERa A PR F g g
10-16:30 | F ¥ E-s A E o
15:10~16:30 | * 3% Bl
Ehb-s 2 fHF
B HE LRI KRFY KFARBFTEEM R
Mg —ri s JY KEF S b
,L_l ‘J' "K
S aEf B A BRI
AERAEE R REPEFR R ER oM g
SXEIEE: =3
;Iffl‘d' ﬂ:ﬁi“ﬁ'ﬂ} B ?;Llr%i;}i—':ﬁ
S p-m R B H g oo
b vk 3 4 1b BE e Bk
IREAF - PR F
L xS

B AET 1AL B AR S S M/E -




2019 3 A PR A FHEEVEFFARARTHE
2019 STUST International Conference on Finance, Accounting, and Management Decisions
PP 1201957 17p (APT) EHFEsLpgpy

A (ERRE4) 1382 64

R § RN F ¥ Bk
e~ w&(E3 m2 HX3)
Business, Economics and Management
13F, Room2
4 4F 4 ! Gerald VENEZIA (Frostburg State
University)
3 SR IS AL
AACSB assurance for STUST quality and
competitiveness: BSC roadmap Gerald VENEZIA
Tamer Z. FOUAD* — STUST Frostburg State
Chia-Hua Chang — STUST University
Yu-Chuan Huang — STUST
Adoption intention of Russian Customers to use
M-learning Gerald VENEZIA
Yung-Chi CHANG* — STUST Frostburg State
15:10~16:30 | Olga Balzhinimaeva — STUST University

Jun-Zhu Tsai — STUST

Impact of foreign direct investment, capital
formation and human development on economic
growth: Evidence from Philippines and India
Manisha NARPUR* — STUST

Mei Chin Chu — STUST

Hui Yan — STUST

Ai Chi Hsu — NYUST

Ming-Chieh WANG
National Chi Nan
University

Airline customer expectations in relation to crew
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National Chi Nan
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