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Center for Archaeological

Research Center for

Social Sciences

Position Open

The Center for Archaeological Studies of the

Studies
Humanities &

Research Center for Humanities and Social Sciences,
Academia Sinica, invites applications for a full-time
Associate/Assistant Researcher position in Archaeology
with a specialization in Southeast Asian Archaeology or
Archaeo-ecology. Ph.D. or ABD in Archaeology
required with an active research agenda, and the ability
to successfully complete for grants/contracts.
Applications should consist of:
1. curriculum vitae, with details of academic and work
experiences
2. a synopsis of the research project
3. a copy of the certificate of the Ph. D. degree, or a
written statement from the applicant’s department
stating clearly the expected date of the applicant’s Ph.
D. defense
4. a copy of graduate school transcript
5. at least one sample of the applicant’s published work,

including Ph. D. dissertation (3 copies), and

6. 3 recommendation letters from professional referees



submit directly to:

Director Yi-Chang Liu, Center for Archaeological

Studies, Research Center for Humanities and Social

Sciences, Academia Sinica.

Interested applicants are invited to email/facsimile/

mail their applications to: Miss Showze Lien,

Center for Archaeological Studies, Research Center

for Humanities and Social Sciences, Academia

Sinica, #128, Section 2, Academia Road, Nankang,

Taipei 11529, TAIWAN

For further information, please contact

Tel: 886-2-27829555 ext 633,

Fax: 886-2-26523175,

Email: showze@gate.sinica.edu.tw, or visit http://
www.sinica.edu.tw and http://www.rchss.sinica.edu.tw.
X All application material must be posted by June 30,

2005.
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The First Symposium on Econometric Theory and Application (SETA )
TR - AR AETT PR
FHMEN  ARGBEMER  THREXNEBEZEE SEIZFRHM - PERBRESBERFEAE

May 18~20

Wednesday, May 18

8:00
9:00
9:00 ~9:45

Registration

Opening: Chung-Ming Kuan

Invited Session A

Chair: Yongmiao Hong, Cornell Univ.

Speaker: Andrew W. Lo, Massachusetts Institute of Technology

Paper: Temporal Averaging and Nonstationarities in Financial Markets

10:00 ~ 12:00 Regular Session |

1:30 ~ 2:15

2:15~3:45

Chair: Ching-Fan Chung, Institute of Economics, Academia Sinica

[1] Predicting Volatility Conditional Confidence Intervals via Realized Measures
Valentina Corradi, Univ. of London, Walter Distaso, Univ. of Exeter, and Norman R. Swanson,
Rutgers Univ.

[2] A Two-Stage Realized Volatility Approach to the Estimation for Diffusion Processes from Discrete
Observations
Peter Phillips, Yale Univ., and Jun Yu, Singapore Management Univ.

[3] Bootstrapping Realized Volatility
Silvia Goncalves and Nour Meddahi, Univ. of Montreal

[4] Option Valuation with Long-run and Short-run Volatility Components
Peter Christoffersen, Kris Jacobs, and Yintian Wang, McGill Univ.

Invited Session B

Chair: Cheng Hsiao, Univ. of Southern California

Speaker: Bruce N. Lehmann, Univ. of California, San Diego

Paper: The Role of Beliefs in Inference for Rational Expectations Models

Regular Session 11

Chair: W. K. Li, Univ. of Hong Kong

[1] Asymmetric Multivariate Stochastic Volatility

M. Asai, Tokyo Metropolitan Univ., and M. McAleer, Univ. of Western Australia

11
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[2] Multivariate Autoregressive Conditional Heteroskedasticity with Smooth Transitions in Conditional

Correlations
Annastiina Silvennoinen and Timo Terasvirta, Stockholm School of Economics
[3] Copula-based Multivariate GARCH Models with Uncorrelated Dependent Errors
Tae-Hwy Lee and Xiangdong Long, Univ. of California, Riverside
Regular Session 111
Chair: Zhijie Xiao, Boston College
[1] Optimal Forecast Combination Weights under Regime Shifts: An Application to US Interest Rates
Massimo Guidolin, Federal Reserve Bank of St. Louis, and Allan Timmermann, Univ. of California,
San Diego
[2] A New Regime Switching Model and Its Applications to Strategic Asset Allocation
Ching-Fan Chung, Institute of Economics, Academia Sinica, Kuang-Liang Chang, National Taiwan
Univ., and Chun-Khui Hsieh, National Taiwan Univ.
[3] Discrete Choice Modeling with Nonstationary Panels Applied to Exchange Rate Regime Choice
Sainan Jin, Peking Univ.
[4] Exchange Rates and Markov Switching Dynamics

Yin-Wong Cheung, Univ. of California Santa Cruz, and UIf G. Erlandsson, Lund Univ.

Thursday, May 19

9:00 ~ 9:45

10:00 ~ 12:00

1:30 ~ 2:15

Invited Session C
Chair: Jin-Chuan Duan, Univ. of Toronto
Speaker: George Tauchen, Duke Univ.
Paper: Simulation Methods for Levy-Driven CARMA Stochastic Volatility Models
Regular Session 1V
Chair: Allan Timmermann, Univ. of California, San Diego
[1] An Autoregressive Conditional Marked Duration Model for Transaction Data
Anthony Tay, Christopher Ting, Yiu Kuen Tse, and Mitch Warachka, Singapore Management Univ.
[2] Maximum Entropy Autoregressive Conditional Heteroskedasticity Model
Anil K. Bera and Sung Yong Park, Univ. of Illinois, Urbana - Champaign
[3] Assessing Value at Risk with CARE, A Conditional AutoRegressive Expectile Model
Chung-Ming Kuan, Institute of Economics, Academia Sinica, and Jin-Huei Yeh, National Taiwan
Univ.
[4] Multifactor Volatility Models: Evidence from Stock and Option Markets
Antoine P.C. van der Ploeg, Univ. of Amsterdam
Invited Session D
Chair: Michael McAleer, Univ. of Western Australia
Speaker: Christian Gourieroux, Univ. of Toronto and Université PARIS IX et ENSAE

Paper: The Wishart Autoregressive Process of Multivariate Stochastic Volatility
12
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2:15~3:45 Regular Session V
Chair: Yiu-Kuen Tse, Singapore Management Univ.
[1] Finite and Large Sample Inference for a Stochastic Volatility Model
Jean-Marie Dufour, Univ. of Montreal, and Pascale Valéry, HEC-Montreal, IFM
[2] Resurrecting the Expectation Hypothesis: How to Extract Additional Information from the Term
Structure of Interest Rates
Andrea Carriero, Univ. of Bocconi
[3] A New Test of the Affine Class of Term Structure Models: Simulation and Empirical Evidence
Pierluigi Balduzzi and I-Hsuan Ethan Chiang, Boston College
4:00 ~6:00 Regular Session VI
Chair: Jean-Marie Dufour, Univ. of Montreal
[1] On the Equivalence of the KMV and Maximum Likelihood Methods for Structural Credit Risk Models
Jin-Chuan Duan, Univ. of Toronto, Genevieve Gauthier, Carleton Univ., and Jean-Guy Simonato,
HEC-Montréal
[2] Testing for Stochastic Dominance Efficiency
Oliver Linton, London School of Economics, and Yoon-Jae Whang, Korea Univ.
[3] Nonparametric Kernel Estimation and Testing in Continuous-Time Financial Econometrics
Manuel Arapis and Jiti Gao, Univ. of Western Australia
[4] Nonparametric Estimation of Volatility Models with Serially Dependent Innovations
Christian M. Dahl and Michael Levine, Purdue Univ.
Friday, May 20
9:00 ~9:45 Invited Session E
Chair: Joon Y. Park, Rice Univ.
Speaker: Yacine Ait-Sahalia, Princeton Univ.
Paper: Ultra High Frequency Volatility Estimation with Dependent Microstructure Noise
10:00 ~12:00  Regular Session V11
Chair: Timo Terasvirta, Stockholm School of Economics
[1] Testing for Martingales in Continuous Time
Joon Y. Park, Rice Univ.
[2] Checking Nonlinearity in Dynamic Volatility Modeling
Yongmiao Hong, Cornell Univ., and Yoon-Jin Lee, Cornell Univ.
[3] A New Test of Stock Return Predictability
Jinho Bae, Yeungnam Univ., and Chang-Jin Kim, Korea Univ. and Univ. of Washington
[4] Quality Control for Financial Risk Management
Elena Andreou, Univ. of Cyprus, and Eric Ghysels, Univ. of North Carolina and CIRANO
1:30 ~ 3:30 Regular Session V111

Chair: Anil K. Bera, Univ. of lllinois, Urbana-Champaign
13
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[1] Quantile Cointegrating Regression: Estimation, Inference and Financial Applications
Zhijie Xiao, Boston College
[2] Extracting Common Stochastic Trend: Theories with Some Applications
Yoosoon Chang, Rice Univ.
[3] Forecasting the Volatility of Australian Stock Returns: Do Common Factors Help?
Heather Anderson and Farshid Vahid, Australian National Univ.
[4] High-Order Consumption Moments and Asset Pricing

Andrei Semenov, York Univ.
Notes: Invited Session: presentation 36 min; floor discussion 9 min.
Regular Session: presentation 25 min; floor discussion 5 min.

Poster Session
[1] Nonparametric Models for Time-Vaying Betas
Zongwu Cai, Univ. of North Carolina at Charlotte
[2] Pricing Currency Options Under Stochastic Volatility
Ming-Hsien Chen, National Cheng Chi Univ., and Yin-Feng Gau, National Chi Nan Univ.
[3] The Volatility Structure Of The Fixed Income Market Under The HIM Framework: A Nonlinear Filtering Approach
Carl Chiarella, Hing Hung, and Thuy-Duong T “e, Univ. of Technology, Sydney
[4] Forecasting Correlation and Covariance with a Range-Based Dynamic Conditional Correlation Model
Ray Y Chou, Institute of Economics, Academia Sinica, Nathan Liu, National Chiao-Tung Univ., and Chun-Chou Wu,
Chung Yuan Christian Univ.
[5] Trading activity and liquidity supply in a pure limit order book market —An empirical analysis using a multivariate
count data model
Joachim Grammig, Univ. of TA ubingen, Andreas Heinen and Erick Rengifo, Catholic Univ. of Louvain
[6] Conditional Value at Risk and «-risk under Regression Quantiles
Sung Yong Park, Univ. of Illinois, Urbana-Champaign
[7] Venture Capital Exists in China
Ping Qian, Accounting Research Institute of Tsinghua Univ., Beijing
[8] Modeling Credit Spread: A Fractional Integration Approach
Lucio Della Ratta, Cass Business School, London and ING Bank, and Giovanni Urga, Cass Business School, London
[9] Impulse Response and Variance Decomposition in the Presence of Time-Varying Volatility: with Applications to Price
Discovery
Chor-yiu SIN, Hong Kong Baptist Univ.
[10] Nonparametric Prewhittening Estimators for Conditional Quantiles*
Liangjun Su, Peking Univ., and Aman Ullah, UCR, Riverside
[11] Information Contents of Spot and Futures Prices and the Digressive Convergence to Price Equilibrium in Taiwan
Stocks
Keshin Tswei, National Chung Cheng Univ.
14
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May 24, Tuesday

d

Workshop at NCHC
09:30-10:30 Docking, Scoring, and Chemical Databases
Jung-Hsin Lin, Medical College of National Taiwan University
10:50-12:00 Hierarchical Virtual Screening and Lead Optimization
Jung-Hsin Lin, Medical College of National Taiwan University
13:30-16:30 Application of Computer-Aided Drug Design
Hands-On Course in Drug Discovery -- High Throughput Virtual Screening
Simon Cross, Application Scientist, Tripos UK Ltd
May 25, Wednesday
FELICIA CHEN-WU MEMORIAL LECTURE
Chair: Cheng-Wen Wu
11:10-12:00 MRI Visualization of Individual Immune Cells In Vivo: A New Development in Cellular and
Functional Imaging
Chien Ho, Carnegie Mellon University, U.S.A.
Section | Membrane and Protein Targeting
PLENARY LECTURE
Chair: Wen-guey Wu
13:30-14:10 PL1: Glycosphingolipid structure and membrane microdomains as determinants of caveolar
endocytosis
Richard E. Pagano, Mayo Clinic and Foundation, U.S.A./UST Master Lecture
INVITED LECTURE
Chair: Wen-guey Wu
14:10-14:35 101: Vaccinia virus entry and lipid rafts
Wen Chang, Academia Sinica
14:35-15:10 102: mitochondria as natural photosensitizers and its clinical implication
Mei-Jie Jou, Chang Gung University
Section Il Computational Biology
INVITED LECTURE
Chair:
15:30-16:00 103: TBA
Jenn-Kang Hwang, National Chiao Tung University

15
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16:00-16:25 104: Prioritizing conserved hypothetical proteins for functional/structural study
Chuan-Hsiung Chang, National Yang Ming University

16:25-16:50 105: Matrix Visualization and Information Mining for Non-Continuous Biomedical Data
Structure Using Generalized Association Plots
Chun-houh Chen, Academia Sinica

16:50-17:15 106:Molecular Dynamics Simulation of Folding of a Short Helical Peptide with Two Disulfide
Bonds
Ying-Chieh Sun, National Taiwan Normal University

May 26, Thursday

Section 111 Chemical Biology in Drug Discovery

PLENARY LECTURE

Chair: Andrew H.-J. Wang

10:20-11:00 PL2: Post-translational Protein Glycosylation and Structure-based Drug Discovery
Chi-Huey Wong, The Scripps Research Institute, U.S.A.

INVITED LECTURE

Chair: Po-Huang Liang

11:00-11:30 107: VX-680, a Novel Small Molecule Inhibitor of the Aurora kinases
Shin-San Su, Industrial Technology Research Institute

11:30-12:00 108: BPR1HO036, a Novel Indole-based Pan-active PPAR Agonist: Design, Structural Biology
and In Vitro/In Vivo Biological Activities
Hsing-Pang Hsieh , National Health Research Institutes

Section IV Medical Imaging and Devices

PLENARY LECTURE

Chair: Chung-Cheng Liu

13:30-14:10 PL3: Controlling Cell as a Molecular System
Chih-Ming Ho, University of California, Los Angeles, U.S.A.

INVITED LECTURE

Chair: Chung-Cheng Liu

14:10-14:40 109: Magnetic Resonance Microprobes for Molecular & Cellular Studies
Long-Sheng Fan, National Tsing Hua University

14:40-15:10 110: Biomedical Visualization beyond the 3rd Dimension

Wei-Te Lin, Industrial Technology Research Institute

19:00-19:40 Biophysics: Where Biology and Physics Rendezvous - Whither the Need of an Integrated
Graduate Training Program
P.C. Huang, Johns Hopkins University

May 27, Friday

Section V Frontier in Synchrotron Radiation

16



PRAFEBER 1020 #7

PLENARY LECTURE

Chair:

10:20-11:00 PL4: Structural biology on translation of genetic code using the third generation synchrotron,
SPring-8

Osamu Nureki, Tokyo Institute of Technology, Japan

INVITED LECTURE

Chair:
11:00-11:30 111:Structural and functional insight into sugar-nonspecific nucleases in host defense
Hanna S.Yuan, Academia Sinica
11:30-12:00 112: Sulfur SAD Crystal Structure of CRISP from Naja atra Reveals lon Channel Blocking and

Catalytic Folds with Heparin Binding Activity
Chun-Jung Chen, National Synchrotron Radiation Research Center

Section VI Biomolecular Interactions

PLENARY LECTURE

Chair: Shwu-Huey Liaw

13:30-14:10 PL5: Law and order in intrinsically disordered signaling proteins
Kuan Wang, NIH, U.S.A.

INVITED LECTURE

Chair: Shwu-Huey Liaw

14:10-14:40 113: Structural Genomic and Functional Studies of Helicobacter pylori by X-ray
Crystallography
Yuh-Ju Sun, National Tsing Hua University

14:40-15:10 114: Identification of cellular proteins targeted by the activated Notch1 receptor
Tien-Shun Yeh, Taipei Medical University

Section V11 Protein Structure and Function

PLENARY LECTURE

Chair: Deri- Lii Tzou

15:10-16:10 PL6: Protein-Phosphoprotein Interactions — A New Frontier in Structural Biology
Ming-Daw Tsai, Academia Sinica

INVITED LECTURE

Chair: Deri- Lii Tzou

16:10-16:40 115: Probing Protein Motion by NMR Relaxation
Shou-Lin Chang, National Tsing Hua University

16:40-17:10 116: Domain-swapping as a mechanism for regulating heparin binding affinity and the function
of the human hepatoma-derived growth factor
Tai-Huang Huang, Academia Sinica

May 28, Saturday

Tentative Program at NSRRC

17
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Chair: Chun-Jung Chen

09:20-09:55 Structures of TopolV-CTD, XpsE-NTD, and Xvell — Examples of Se-MAD Method
Nei-Li Chan, National Chung Hsing University

09:55-10:30 Metalloproteins from Anaerobes for MAD Method
Ming-Yih Liu, NSRRC

Chair: Nei-Li Chan

10:50-11:25 Structure of an N-Acylamino Acid Racemase Homologue from Deinococcus radiodurans- an
Example of Hg-MAD Method
Wen-Ching Wang, National Tsing Hua University

11:25-12:00 Crystal Structures and Electron Micrographs of Fungal Volcatoxin A2-an Example of Br-MAD
Method
Yen-Chywan Liaw, Academia Sinica

Chair: Yuch-Cheng Jean

13:30-14:10 Introduction of High-throughput Crystallography at NSRRC
Yu-Shan Huang, NSRRC

14:10-14:40 Computing & Network Infrastructure at the Biological Crystallography Beamlines at NSRRC
Chun-Hsiung Chao, NSRRC
NSRRC Tour

Yuch-Cheng Jean / Chun-Jung Chen / Tzu-Ling Lee, NSRRC

15:00-17-00 Robot & Blu-ice Demonstration at BL13B
Yu-Shan Huang / Cheng-Hung Chiang, NSRRC
Demonstration of Crystal Screening, Data Collection & Processing at BL13B

Chun-Hsiung Chao / Chien-Chang Tseng, NSRRC

"SGEBENRES ) SSHETE . TRANEEESR , TF)
B B:5827H (E8Ah)
# B AIRESLESHIEA 701 =
EEEM : AIRELEBSWEAN

& % 2
12:10 b &l
12:30 ¥EMACEE A Frederick Wiseman, Titicut Follies (1967)
5 =
14:00 FEE (AFBEIMRE ): BESENEN - ERERZE
IXE (BEREET2HBHR ) RANEHESEIR
15:00 Bl i (ERA L EXEBRE)

H|EHT BN 5 B 25 HATMERE (02 ) 27829555 # 353 #R4 - E-mail : huangwh@gate.sinica.edu.tw

LEHUE © http://www.ihp.sinica.edu.tw/~medicine/in/
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15:30 and Functional Analysis
e )
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15:00 ( &F) Resistance against Bacterial Pathogens
AP Prof. Anne Simon
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