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Publications

For manuscripts published from date range December 2002 - December 2025
(54)

Predicting UK House Prices Through Stocks Tied to the Housing Market
Authors (2): Chen, Shiu-Sheng; Lin, Tzu-Yu

Published: Dec 2025 in Journal of Forecasting

DOI: 10.1002/FOR.70008

Accession Number: W0S:001563292000001

Misaligned currencies and economic growth: The role of global value chains
Authors (3): Chen, Shiu-Sheng; Huang, Yao-Ting; Lin, Tzu-Yu

Published: Feb 2025 in Journal of International Money and Finance

DOI: 10.1016/J.JIMONFIN.2024.103252

Accession Number: W0S:001383330600001

Inflation Expectations and Inflation Persistence

Authors (1): Chen, Shiu-sheng

Published: 2025 in Journal of Money, Credit and Banking
DOI: 10.1111/JMCB.13267

Accession Number: WOS:001555915200001

Oil Price-Driven Inflation and the Channels of Pass-Through
Authors (2): Chen, Shiu-Sheng; Lin, Tzu-Yu

Published: 2025 in The B.E. Journal of Macroeconomics
DOI: 10.1515/BEJM-2024-0186

Accession Number: W0S:001592901200001

Monetary policy and renewable energy production
Authors (2): Chen, Shiu-Sheng; Lin, Tzu-Yu
Published: Apr 2024 in Energy Economics

DOI: 10.1016/).ENECO.2024.107495

Accession Number: W0S:001222775500001

Monetary policy and housing market cycles

Authors (3): Chen, Shiu-Sheng; Lin, Tzu-Yu; Wang, Jen-Kuan
Published: 2024 in Macroeconomic Dynamics

DOI: 10.1017/51365100523000615

Accession Number: W0S:001141956200001

A direct approach to Kilian-Lewis style counterfactual analysis in vector
autoregression models

Authors (1): Chen, Shiu-Sheng

Published: Nov 2023 in Journal of Applied Econometrics

DOI: 10.1002/JAE.2996

Accession Number: W0S:001013591400001

Liquidity yield and exchange rate predictability*
Authors (2): Chen, Shiu-Sheng; Chou, Yu-Hsi

Times Cited
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16



Published: Oct 2023 in Journal of International Money and Finance
DOI: 10.1016/).JIMONFIN.2023.102903
Accession Number: W0OS:001048897400001

Presidents, Fed chairs, and the deviations from the Taylor rule
Authors (4): Chang, Fang-Shuo; Chen, Shiu-Sheng ... Wang, Po-Yuan
Published: Sep 2023 in Macroeconomic Dynamics

DOI: 10.1017/S1365100522000402

Accession Number: WOS:000847898700001

How do oil prices affect emerging market sovereign bond spreads?
Authors (3): Chen, Shiu-Sheng; Huang, Shiangtsz; Lin, Tzu-Yu
Published: Nov 2022 in Journal of International Money and Finance
DOI: 10.1016/).JIMONFIN.2022.102700

Accession Number: W0S:000827257800001

Detecting persistent one-sided intervention in foreign exchange markets: A
simple test

Authors (2): Chen, Shiu-Sheng; Wang, Jen-Kuan

Published: Apr 2022 in International Finance

DOI: 10.1111/INFI.12401

Accession Number: WOS:000737543900001

Revisiting the Link between House Prices and Monetary Policy
Authors (2): Chen, Shiu-Sheng; Lin, Tzu-Yu

Published: 2021 in The B.E. Journal of Macroeconomics

DOI: 10.1515/BEJM-2021-0099

Accession Number: W0S:000734453000001

Politics and the UK's monetary policy

Authors (3): Chang, Fang-Shuo; Chen, Shiu-Sheng; Wang, Po-Yuan
Published: Nov 2020 in Scottish Journal of Political Economy

DOI: 10.1111/S)PE.12256

Accession Number: W0S:000541338900001

Do stock markets have predictive content for exchange rate movements?
Authors (2): Chen, Shiu-Sheng; Hsu, Cheng-Che

Published: Nov 2019 in Journal of Forecasting

DOI: 10.1002/FOR.2592

Accession Number: WOS:000489137800006

Do Exchange Rate Shocks Have Asymmetric Effects on Reserve
Accumulation? Evidence from Emerging Markets

Authors (2): Chen, Shiu-Sheng; Lin, Tzu-Yu

Published: Oct 2019 in The Scandinavian Journal of Economics
DOI: 10.1111/S)OE.12348

Accession Number: WOS:000483820800008

Further evidence on bear market predictability: The role of the external
finance premium

Authors (3): Chen, Nan-Kuang; Chen, Shiu-Sheng; Chou, Yu-Hsi
Published: Jul 2017 in International Review of Economics and Finance



DOI: 10.1016/).IREF.2017.03.019
Accession Number: WOS:000403125600009

Exchange rate undervaluation and R&amp;D activity

Authors (1): Chen, Shiu-Sheng

Published: Apr 2017 in Journal of International Money and Finance
DOI: 10.1016/).JIMONFIN.2017.01.008

Accession Number: WOS:000398015200008

Commodity prices and related equity prices

Authors (1): Chen, Shiu-Sheng

Published: Aug 2016 in Canadian Journal of Economics
DOI: 10.1111/CAJE.12220

Accession Number: W0S:000388363900004

DOES FEAR LEAD TO RECESSIONS?

Authors (2): Chen, Shiu-Sheng; Chou, Yu-Hsi
Published: Jul 2016 in Macroeconomic Dynamics
DOI: 10.1017/51365100514000819

Accession Number: W0OS:000379948200006

Predicting US recessions with stock market illiquidity
Authors (3): Chen, Shiu-Sheng; Chou, Yu-Hsi; Yen, Chia-Yi
Published: Jan 2016 in The B.E. Journal of Macroeconomics
DOI: 10.1515/BEJM-2015-0009

Accession Number: W0OS:000367659000004

RIT TREHFAANPEEZ . ? - BEREBEERAHETIERR
Authors (1): FRIER

Published: 2016 in #&/5:m&ET

DOI: 10.6277/TER.2016.442.1

Revisiting the relationship between exchange rates and fundamentals

Authors (2): Chen, Shiu-Sheng; Chou, Yu-Hsi
Published: Dec 2015 in Journal of Macroeconomics
DOI: 10.1016/).JMACRO.2015.07.004

Accession Number: W0S:000367281500001

DO POLITICS CAUSE REGIME SHIFTS IN MONETARY POLICY?
Authors (2): Chen, Shiu-Sheng; Wang, Chun-Chieh
Published: Apr 2014 in Contemporary Economic Policy
DOI: 10.1111/COEP.12007

Accession Number: W0S:000331606300015

FORECASTING CRUDE OIL PRICE MOVEMENTS WITH OIL-SENSITIVE STOCKS

Authors (1): Chen, Shiu-sheng

Published: Apr 2014 in Economic Inquiry
DOI: 10.1111/ECIN.12053

Accession Number: W0OS:000331795900021

USING DEMOGRAPHIC CHANGES TO REVISIT THE CONSUMPTIONREAL

EXCHANGE RATE ANOMALY
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Authors (1): Chen, Shiu-Sheng

Published: Mar 2013 in Manchester School
DOI: 10.1111/).1467-9957.2011.02275.X
Accession Number: W0OS:000315053800003

Oil Price Volatility and Bilateral Trade
Authors (2): Chen, Shiu-Sheng; Hsu, Kai-Wei
Published: Jan 2013 in The Energy Journal
DOI: 10.5547/01956574.34.1.9

Accession Number: W0S:000312466300009

Consumer confidence and stock returns over market fluctuations
Authors (1): Chen, Shiu-Sheng

Published: Oct 2012 in Quantitative Finance

DOI: 10.1080/14697688.2011.565363

Accession Number: W0OS:000309720500010

Rational expectations, changing monetary policy rules, and real exchange
rate dynamics

Authors (2): Chen, Shiu-Sheng; Chou, Yu-Hsi

Published: Oct 2012 in Journal of Banking & Finance

DOI: 10.1016/).JBANKFIN.2012.06.013

Accession Number: WOS:000308258300013

Reverse globalization: Does high oil price volatility discourage international
trade?

Authors (2): Chen, Shiu-Sheng; Hsu, Kai-Wei

Published: Sep 2012 in Energy Economics

DOI: 10.1016/).ENECO0.2012.01.005

Accession Number: W0OS:000308573300035

Revisiting the empirical linkages between stock returns and trading volume
Authors (1): Chen, Shiu-Sheng

Published: Jun 2012 in Journal of Banking & Finance

DOI: 10.1016/).JBANKFIN.2012.02.003

Accession Number: WOS:000303274900015

Does extracting inflation from stock returns solve the purchasing power
parity puzzle?

Authors (1): Chen, Shiu-Sheng

Published: Jun 2012 in Empirical Economics

DOI: 10.1007/S00181-010-0435-Y

Accession Number: WOS:000304108200022

BhREREIE—RRIY%E ( DSGE ) HAESMEBREITE LMNER | —E%EIMHIHr EREER
tB

Authors (2): RIBER; BaEAE

Published: 2012 in &5 ET

DOI: 10.6277/TER.2012.403.1

Lack of consumer confidence and stock returns
Authors (1): Chen, Shiu-Sheng
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Published: Mar 2011 in Journal of Empirical Finance
DOI: 10.1016/).JEMPFIN.2010.12.004
Accession Number: WOS:000288724900004

TAIWAN'S EXCHANGE RATE AND MACROECONOMIC POLICIES OVER THE
BUSINESS CYCLE

Authors (2): Chen, Shiu-Sheng; Wu, Tsong-Min

Published: Sep 2010 in Singapore Economic Review

DOI: 10.1142/50217590810003833

Accession Number: W0S:000283496200002

Are Mathematics and Science Test Scores Good Indicators of Labor-Force
Quality?

Authors (2): Chen, Shiu-Sheng; Luoh, Ming-Ching

Published: Mar 2010 in Social Indicators Research

DOI: 10.1007/511205-009-9470-5

Accession Number: W0OS:000274111100006

12

Do higher oil prices push the stock market into bear territory?
Authors (1): Chen, Shiu-Sheng

Published: Mar 2010 in Energy Economics

DOI: 10.1016/).ENEC0.2009.08.018

Accession Number: W0S:000274774000024

163

House prices, collateral constraint, and the asymmetric effect on
consumption

Authors (3): Chen, Nan-Kuang; Chen, Shiu-Sheng; Chou, Yu-Hsi
Published: Mar 2010 in Journal of Housing Economics

DOI: 10.1016/J.JHE.2009.10.003

Accession Number: WOS:000274715700003

26

Exchange Rates and Fundamentals: Evidence from Long-Horizon Regression
Tests

Authors (2): Chen, Shiu-Sheng; Chou, Yu-Hsi

Published: Feb 2010 in Oxford Bulletin of Economics & Statistics

DOI: 10.1111/).1468-0084.2009.00571.X

Accession Number: W0S:000272866600004

BEEERREN ZmR ) ,
Not indexed in

Authors (2): BRIESF (Shiu-Sheng Chen); REEB{(Tsong-Min Wu) I
Published: 2010 in 44 Science

Revisiting the Inflationary Effects of Oil Prices

Authors (1): Chen, Shiu-Sheng 22
Published: Oct 2009 in The Energy Journal

DOI: 10.5547/ISSN0195-6574-E)-VOL30-NO4-5

Accession Number: WOS:000270290500005

Predicting the bear stock market: Macroeconomic variables as leading 173

indicators
Authors (1): Chen, Shiu-Sheng
Published: Feb 2009 in Journal of Banking & Finance



DOI: 10.1016/).JBANKFIN.2008.07.013
Accession Number: WOS:000262113300004

Oil price pass-through into inflation

Authors (1): Chen, Shiu-Sheng

Published: Jan 2009 in Energy Economics
DOI: 10.1016/).ENECO0.2008.08.006
Accession Number: W0S:000262565400015

177

The liquidity effect in a flexible-price monetary model
Authors (1): Chen, Shiu-Sheng

Published: Jan 2008 in Oxford Economic Papers

DOI: 10.1093/0OEP/GPMO010

Accession Number: WOS:000255343300006

BEERHEYIR Not indexed in
Authors (2): BRIBR; RIAEY the Web of
Published: 2008 in #&&EmS3 & T Science
DOI: 10.6277/TER.2008.362.1

Assessment of weymark's measures of exchange market intervention: The
case of Japan

Authors (2): Chen, Shiu-Sheng; Taketa, Kenshi

Published: Dec 2007 in Pacific Economic Review

DOI: 10.1111/).1468-0106.2007.00370.X

Accession Number: W0S:000250649200002

A note on interest rate defense policy and exchange rate volatility
Authors (1): Chen, Shiu-Sheng

Published: Sep 2007 in Economic Modelling

DOI: 10.1016/).ECONMOD.2007.02.002

Accession Number: W0OS:000248438200003

Oil prices and real exchange rates

Authors (2): Chen, Shiu-Sheng; Chen, Hung-Chyn
Published: May 2007 in Energy Economics

DOI: 10.1016/).ENECO.2006.08.003

Accession Number: WOS:000245753300004

389

Does monetary policy have asymmetric effects on stock returns?
Authors (1): Chen, Shiu-Sheng

Published: Mar 2007 in Journal of Money, Credit and Banking
DOI: 10.1111/).0022-2879.2007.00040.X

Accession Number: W0S:000245598300015

135

Revisiting the interest rate-exchange rate nexus: a Markov-switching
approach

Authors (1): Chen, SS

Published: Feb 2006 in Journal of Development Economics

DOI: 10.1016/).JDEVECO0.2004.11.003

Accession Number: WOS:000233945500008

29



Perspectives on teaching international macroeconomics and finance: is there

more consensus in the 2000s?

Authors (1): Chen, Shiu-Sheng

Published: 2006 in Economics Bulletin
Accession Number: W0S:000216758600001

A note on in-sample and out-of-sample tests for Granger causality
Authors (1): Chen, SS

Published: Sep 2005 in Journal of Forecasting

DOI: 10.1002/FOR.960

Accession Number: W0S:000232213900005

Does 'aggregation bias' explain the PPP puzzle?
Authors (2): Chen, SS; Engel, C

Published: Feb 2005 in Pacific Economic Review
DOI: 10.1111/).1468-0106.2005.00260.X
Accession Number: W0OS:000230340900004

Real exchange rate fluctuations and monetary shocks: A revisit
Authors (1): Chen, SS

Published: Jan 2004 in International Journal of Finance & Economics
DOI: 10.1002/1JFE.218

Accession Number: WOS:000188878500003

Macroeconomic fluctuations and welfare cost of stabilization policy
Authors (1): Chen, SS

Published: Feb 2003 in Journal of Policy Modeling

DOI: 10.1016/50161-8938(02)00203-X

Accession Number: W0S:000181493300003
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