ﬁﬁﬁ
ki
S5
Jh
oft
o
=

@ EAKXER
Name : &%
E-Mail : FGO31@mail.aeust.edu.tw
TEL : (02)77388000 Ext: 5117

=h++

oL E
BILI&EXRE MEEMEMEA e fE+ (2000.9 ~2008.12)
MWIRBRE HEMRAMEREEAR) BEMEL (1997.9~1999.6)
MIIRBARE HEZRCEBRERZE) HEEL (1993.9~1997.6)

@ L E
DERFBHRAKR THEER FEZREME (20268 ~25)
DRRBRAE TExEER SEEIZEEE (20238 ~L7)
ERFBHRAKR ABRHBBURDLD FREEME (2022.10 ~2026.7)
DRRBRAE THxEER EXEFE  (2022.2 ~2023.7)
LEBERBMRAE ©TEEER EEEIZEE (20213 ~2022.1)
=B mﬂﬁﬁfﬂ TEEER EEEEHIE (2012.2 ~2021.2)
BRI RE5 M ERZ SEEEHIE (2009.9 ~2012.1)
BRI R e AR EE%EW (2002.8~ 2009.8)
ch IR T B HEP —FHIEE (1999.7~ 2000.6)

OER

FIRMET - FEMRE - B LR  BFEE

O=1E

E3fif A TIER X (Journal Papers)

[EE] 5% 22 iy HA T 5 5

1. Shyan Yuan Lee, Wan-Jiun Chiou* and Yi-Fang Chung, Pricing corporate bonds
and constructing credit curves in a developing country: The case of the Taiwan
bond fund crisis,. International Review of Economics and Finance, vol. 50, p261-

Copyright Far Eastern University of Science and Technology. All rights reserved



TEXEHE %
$25875 Ehm

274, April 2017. (SSCI, B EREIFEREAT) B+354K, , impact factor 1.846, 5-year impact
factor 1.544)
2. Hsiang Hui Chu and Yi Fang Chung*, Analysis of the contagion effect to the credit

derivative valuation, Asian Economic and Financial Review, vol. 6, no. 10, p571-582,
2016. (Econlit, corresponding author)

3. Shyan Yuan Lee* and Yi Fang Chung, Extending the maturity of a defaulting debt--
-the Longstaff model revisited. Review of Pacific Basin Financial Markets and
Policies, vol.12, no.1, p125-140, 2009. (EconLit, FLI)

(B8l Ay 22 1l #A I 3R XX

1. 8855 REER* S5 EVERUEHERERERRE ZHEBERIRES - UEWm
&H £ _1+%6 F£1-138 2016 - (F—1FE)

2. @RS =X CEUBEHRIPEUR - ENBEWR - FE5F5_H 0 2014 -
(BE—1FEBENIEE)

3. B85 - EREEEBRITAZERN - BHmE - % - 5—H - 2013 - (E—1F#)
FEIR* -~ #8585 - BE - BERaERESHEHEASEEERMERYEZME - e
MEH - E+NEFE=H - 5 121-151 & - 2011 - (TSSCI)

ad Eam X ( Conference Papers )

(B8] PR 2 i i 5 B 5 S

1. Astock future reversal trading strategy based on CBBC---evidence from Taiwan
market, Hsiang Hui Chu and Yi Fang Chung*. The fourth Asian Conference on the
Social Sciences, Osaka, Japan, 2013. ( corresponding author)

B8l P 2 il i 5 2 5 X

1. The analysis of American ETF listed in TWSE, Yi-Fang Chung, International
Conference on Business, Economics and Management in the Age of Intelligence,
New Taipei City, Taiwan, 2020. (E—{F&)

2. The supervision of the bank capital: An analysis of Taiwan financial holding
companies, Yi Fang Chung, International Conference on Business, Economics and
Management in the Age of Intelligence, New Taipei City, Taiwan, 2019.

3. The Trading Strategy and Risk Management Study on the Financial and Insurance
Industry, by Yi-Fang Chung. 2014 IRIUARSEIRM NS - RERMWER - FHdtmh - &
& . 2014 - (BE—1EH)

Copyright Far Eastern University of Science and Technology. All rights reserved



TEXE®E %
$E5855 EhW

4. The Basket Credit Linked Note Pricing Model with Counterparty Risk and the
Contagion Effect, by Yi-Fang Chung and Hsiang Hui Chu*. 2013 IR{{ &&= SR 5
T BRI - #itth - 8% - 2013 - (F—1FE)

O ERERETE
REWE
ATERE __ iis A =Pt ZELE B5E
BhEEMiI

NFIRE D TEARE
FREBRSSENMBE | ERIE | 2024/08/01~2025/07/31 | 397,000 7t | £HFA
MZHFR

— BTG 2 TE- _
i g ERlE | 2012/08/01~2013/07/31 | 401,000 7T | EHA

EESSHFAR

T EBRERRE 22

VRERERES M| mne | 2010/08/01~2011/07/31 | 2990007 | EEA

M

@ NERFIETE
S

HHEEE i EA=E mESE | EfE

BhEEAI

TERREEEEA S
" 820 | 2020/07/01~2021/08/31 | 1,000,000 55 | £ A

Bl
/. % Q/\ ilsz
’J'”;inﬁ FERATE | segpan | 2010/07/01~2020/08/31 | 1000000 7 | 55 A
I =1E
/. % Q/\ ilsz
’J'”;iﬁ FERATE | wgm 2018/07/01~2019/08/31 | 750,000 7T | =5 A
o EBHRitE

TERE HéRa #EEZHHA AikEE | FHE
PURSERIREL D AT RIS G

Sliand * | erpEms
EEHARMEEAERY | 2022/12/01~2023/07/31 | &%= | A
A=

L

Copyright Far Eastern University of Science and Technology. All rights reserved



TEEFEH %
§ESEFS EEm
HEZE e A=l WREE | BE
SEEHEEREEET | REENE *
2021/07/01~2022/01/31 | #&ZFE | FH:FA
70 1B/AT
RTREmA
SR ERIE S ST o 2020/06/01~2021/01/31 | 4% | £ A
B/AT
ALERERRERDEZ | BEEEE | 010/06/20~2020/01/31 | 5% | 254
ey RAE] I
EHBEBERTEAN I | REENE *
2018/03/01~2018/08/31 | &= | £ A
7t 1B/
. SHASES *
ARBIEEGRZME . 2017/01/20~2017/10/31 | #&ZFE | FHEFA
SR
HeREAS TS SANSE | 016/01/20~2016/12/31 | 62 | T8
e 7 EEE Rl e
RERRE IR SHAFE 2015/03/01~2015/10/31 | #&%E | F:FA
7 EEE Rl e
sRmRpErEEAR BAASE | e
=B BENE I
@ =B
RIS IR BRI Pz
e | () BEEAETE
BEBEEELNE | BEESMEBE | 2 h50or e 92/5/5
R (9 R BT
NEEEEEEAE | EEERS 110355008 & 94/4/22
BEBREETEED | 1w (O BIRERBTE
ﬁ:ﬁ%'ﬁl%@g ?R'LZI?REE%%%E 0511001265 ’5)% 92/10/8
L BRI EEHERIAS éﬁ”ﬁﬂ”@ﬁj F 0115797 | 9112116
. _ laozEeumss
BHHEERLE | CEADBHAR |, o0 b 102/11/15

Copyright Far Eastern University of Science and Technology. All rights reserved



wrBHEMBSER| on, = (2)BEBEAFEFSE

BEtE AR 3210103440 2 92/12/10
S e ) o | (10QEWEEEERET

N7 =] %:t :é =] iy % = s o

o s e st e Rl TS

== =] AN == == Az =

1I:I HE%%%H% AN 1|:| nf%%ﬁAE\ 5002100422860 %ﬁ% 91/6/4

Copyright Far Eastern University of Science and Technology. All rights reserved



ko
2
J
oft
oD
— |

OEEIR
1) REE
o LEEHFRRIALR IS EF - 98 BF - 105 BFEREHN -
o LEREHFRRIAR 104 BFHEBEBHUMBERE - 1060 BFEHBEEHED -
(2) EXR
o MBIMXEMZE(BEABUMBEMAN  ERABUHERA ERAMBEH
Pt ~ IEB AR F5ERIFT)
o EBIEHFURNEZEEUENATLEEEZR  MBETMR)
(3) FERE
o EEFHNEZABLEZTBEMRNE  DRIFEBLRIHNR - UIHKIBBHERRE
FESG ENEREBRIT 2B - 2023/07/01~2024/02/28 - &8 53,000 7T
(112-2813-C-161-001-H) -
o IFEEY 2022 F_EEEIAZERA Big Data M EMAHREBRAE - REEE
A - 5% ZixiE - FEREFREHEGES -
o IEEEY 2022 E5_EAERK Big Data HHETRMABKERAE - WETEEA
M EE S FIOR ERERKEHESERE -
o EEEY 2021 ZEIAFHK Big Data U ERRRBRAAEE —3 - sREE - A
TEESREHGES -
o SEET 2020 mEI fw‘? EREBEAEERKERE % BFR - mE8E
20 2016 TR ASEBRRITHEIF EEFFEASTA m? =BE
o EEBLEZN 4 ﬂﬁf‘éﬁlﬂiﬁi‘%iﬁ'@%ﬂfﬁ FRIEE] #(%Eﬂ?ﬁﬁ%%%ﬂ '
SHE FRE - REWN - BHNE &Y BEMSARELERTRZME -

Copyright Far Eastern University of Science and Technology. All rights reserved



