CARTR

Lon s g4 p :2006/9/1

[T Lee Hsien-Feng

LR A 4 oa Wz (Last Name) (First Name) (Middle Name)
— v

B | EAR Boulg g Do |29 |19532707 137

b At 100 f“'}b‘ﬁ l¢ Il 21 %r;u f" = q_/kl §3 ,f

B ET | 1.(02)23519641#528  2.(02)23584937

L E |(02)23511826, 23215704 E-mail |leehsf@ntu.edu.tw

CARBER usdian) 8RR E RS ROV  F0OASE RS s TRt -

B/ ¥ 85 & M| i &P k9 |8 |4 i E: 3
15 oo g |G AE g1 | 1970/9 1 1974/6
R s Eam |GG FAL | 1976/9 % 1980/6
LR = R R |eAg # 1 | 1989/9 % 1993/6

= ‘ﬁa%“; I?"’_% #E‘]Mi ﬁuzﬁ- #F]rhgﬂ #BF&,@’%I_{%Z} FF,;,_{E%—& PERY RSB B o BT Flﬂ—”"lﬁ/mc’

JRoi % M JRAE WO B | A i & .
B T F T Bl ¥ 1993 /8 -
=R R R ik & B4 ¥ 1976/8 % 1980/7
A F RS L T 1980/8 * 1993/7
R e~ § i AR 1981/8 % 1982/8
B R B /L 134 B paap g « & 1983/8 1 1986/8
Brmad L Ly 2002/11/25 = 2002/12/10
TR GeRp g SR E RS B e ML E  deR E B G AR
45 |H15 AR 75 ¢ A




I L% P& (5T #7H)

(=) %~ 2 FHE(ETT & TH)
A FF T

ZHE > 1999 BrA e R RS RS ®kg i 0 13(1) 0 51-69 -
B

BE Rl g7 1007 SERFUEFARLITF— 2 54D 0 B L 6] pETE 0 29 75-99 o

ok

FRE 2000 o h 2 SEFREE A AN AR 50 4149 ¢
BE > 2000(11) » AR £ A D2 hdeecd o A pE > No.72 > 46-49 -
ZRE PRI 020010 SR AR BB RREE AT > MaE T 0 33(1) 0 47-104 -

MEZE a2 FXHE 2% 201 FPFrafpFazedryil  pd? W21 ¥
91(3) 1-60 -

FHE S HPIE 20020 AfE - TF AR F A ALY 0 ML 0 34(4) 0 34-63 ¢
FRE s> 20020 MR A R s F GIRRASFE Y 0 MY 0 34(5) 0 56-70 -
3T > 2003 0 73k £ BT F 4858 2003 # ety o5 0 PR § 0 35(5) > 55-65 ¢

Liu, M. Y., C. Y. Wu, and H. F. Lee (2004), "FAT - Tails and VaR Estimation Using Power EWMA
Models,” Journal of Academy of Business and Economics, 3(1), 98-110..

Breh ~ B R FHE R 2004 2t BALE 2 ERAEMRBRFS > £8F T 21(4)
73-98 -

ZBE S 2R > 20050 [EET T ISR (EITC)Z A » M3 » 37(3), 103-157 -

ZEE S FHAE 20050 MY A AREERMLIHEST > EIFH 2006 41 > ¥ 5168
2-37 o

B. Mt g th

FREE 1998 A H AR B RFIRZREFYT BELY PR EFREFREENFHERT



B ooprie~ g St 1998 5 251-282 -

AR 1008 i R R R BT S REEMIR > A2 R AR 0 SRR
¢ MBI A B E A £ ¢ 0 199880 St 0 1175

ZHE 1098 mAF N SREAHm A FA PR ATES IR ko) —— g H g g
Z AR ?'?K§ﬁwp:r)_}g B %?E_FI Tﬁg » kL & §§x}?}""'$g§zb'* »1998.12 > 5 o

@%%‘3%%‘@k#’w%’ﬁﬂﬁ?%ﬁﬁﬁAéw%@——ﬁﬁﬁpﬁﬁwmﬁiﬁéﬁ
Aro MBI A A A EpE TA g A AT EFLREGY o ¢ FERF IR
87-110 -

FHE 20000 B HESTH G o BRY A 2000 EEBATH E O RTEL 1A EE
2000 £ 6 ' » 121-146 -

%k_ %F"‘Jé » 2001 - /)é‘ 7fﬂa }:?)r_ ‘,—’;{!'-lf— g »:'f‘%’ f{o /}E\‘ 7FR4 "t’ g T ?% J}I FF %\/};ﬁ g ‘—_—v / ‘:—;‘_/k‘f‘§ g ‘E:’ it
< % & & ¢ > 20011117 -

FAEE S BRab £ 520020 AR BB MR 21 Xk RFEEFEAEE P R
RESPEFE ~ 2 FmF % 200261 -

Lee, H. F. and Chingpei Hung , 2002 - Economic Globalization and the Challenges to Fiscal Policy in

Industrial Countries, ATWS International Conference, Mississippi State University and National Taiwan
University, Taipei, December 28-30, 2002.

ZRgaE > 20030 A MREAE L 2 IF d L R — B & B iR 2 B 0 Finftes internationales
Germanistik-Symposium in Taiwan » B 22 % — f15 ~ 5 & * 403% 5 » 127-138 -

B4~ 2 R > 2003 ‘;Elﬁ—’.;ﬁnmﬁiﬁtﬁi FREEPEEH I DT E kY > 5 EaRL g
TR Em o AT L F g 0 o4t 0 378438 -

ZE% 520030 EE FE Y E o MACE kv B0 P EpHAEE > 540 200310180 T
67-91 -

Lee, H. F. and C. W. Tseng, 2003, Local Government Finance in Taiwan: Reform and Trend, in: Ichimura, S.
(ed.), Proceedings of Development and Decentralization in Asian — Asian Development Conference
2003, World Bank, Asian Development Bank and Kitakyushu City, November 10-11, 216-233.

Liu, M. Y., C. Y. Wu, and H. F. Lee, 2004, Power Conditional Variance Estimation and Value at Risk,
3



Hawaii International Conference on Business, June 2004.

Liu, M. Y., C. Y. Wu, and H. F. Lee, 2004, FAT — Tails and VaR Estimation Using Power EWMA Models,
Annual Conference of IABE, USA, October 2004.

@%ﬁ*?%%’mm’iﬁﬁ&m $Wfﬁfpz’$W#@ﬁ&%$§’¢ﬂﬁ%%ﬁﬁ
BRI Ehe B0 oA GRS %y 33520

Liu, M. Y., H. F. Lee and C. Y. Wu, 2005, Evaluation of Power EWMA Models for Bank Portfolio —
Conservativeness, Accuracy and Efficiency, 2005 Annual Meeting of European Financial
Management Association, June 29-July 2, 2005 Milan, Italy.

C. %%

Schive, C. and H. F. Lee, 1999, Public Policies in the Taiwan Economy, S. Ichimura, W. E. James and A.
Adams (eds.), Public Policies in East Asian Economies, Greenwood Publ., 93-109.

ZHYE S A28 02002 ARSI ZFHAT P EEAT T Y SRR AN 52 25
% k2% ~ Daniel Pho » 2002 » &t~ @ 3&4 28 E > ’:?’»% fooomdtoe
R > 2003 0 AR B E P ARG R E S > T B KEMF L SR WD A

oAt > 119-133 -

Lee, H. F. and C. W. Tseng, 2004, Local Government Finance in Taiwan: Reform and Trend, S. Ichimura
(ed.), Development and Decentralization in Asia Proceedings, Kitakyushu, Japan, 216-233.

D. &2 2 H s

2000 A REHR 2 FEEFFT 2T  MEFLSF  FrRREMMERIR EXmTHRE - (FLR)
2000 > 3 * A EpAFcF R B ARG r» 27 0 FRIRERERL R EFLHRE - (FTR)
2000 0 A RAREFEXIEEAPRPREH S FRRFIFRIRLA§FALHE - (FTR)
2001 > AR £ b R BRA E L B2 Y P EEAETRATREL c(FTR)

2002 > ¥ > FfyPATCR P B RTEF A ER A 2 4H 0 RYMBERFLFERE c (R AEFAL)



2002 > P A E A Fefiii A fed| R O MAINREF AT HRL c (BAFIE R LHF)
2002 > £ ARL| NG F2 Y o Akt L | ¢ B o (A5 4)
2002 » jE % £ 493 M-k g f2 st d o B % fadr 0 2002 £ 10 ¢ 8L 22-25 -

2003 > mrM R B R WA R A FREMBFAY Y v MNBEF T RAEFTE
2003.3.10 -

2004 AR HFIREJN TR %2 Y > FRIRFTFBEIPFLAREFTIRE - (L8 4)

%‘-%ﬁdé s U 2002 o r-/‘?“"‘ T 5 Ak "t’f/(/;%ﬁ’\ﬁg;ﬂ ’ ‘ﬁ"’ gy ‘;;‘_/gf»ﬁg 2002 # & g_g_
22002 120 - BT o

2003 PSS T mMBEY > & A g P FRE k% AR 0 2003.10.2 -
2003 R APBHT L LI RBRUTRELFTL B4

2005 - 2\_1@7’] FUAFARSY PR 7 A Fr AR TE FRREELR E§HES D
=

WAL E (L R)
2005 B G EA AR REEBTELJR2E P FARAEZRGRESELFFLESL o
(L#F4)
2006 > FESAEZ BERE RSN CFTAPEMAA LY AR RERL R ¢

g w(wa;ﬁ«)

2006 > & hErE AP M A R W 2 AT 0 MR F A Y o (L4541



