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Professor, (2012/08~)
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Previous Positions

Associate Professor and Chair, Department of Economics, National Chi Nan
University, Taiwan (2009/8~2012/7)
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Research Fields

Time Series Analysis, Empirical International Finance

Teaching Fields

Time Series Analysis, Econometrics, Statistics, International Finance

Honors and Awards
1. ®#% 5 % (National Chi Nan University 2017)
2. FfLg 103 & REAES A A HR
3. Outstanding Research Award, National Chi Nan University 2013
4. B¢ 102 & R EAREE A A BR
5. Listed in Who’s Who in the World 2013

6. Research Award, National Chi Nan University, 2006, 2007, 2009, 2010, 2011,
2012, 2013, 2014, 2016

7. Research Grant, Taiwan Ministry of Science and Technology, 2001, 2002,
2003, 2004, 2006, 2010, 2011, 2012, 2013 (- + #p), 2015, 2016, 2017, 2018.
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Publications

1. Tsong, C. C.,, Lee, C. F.,, Tsai*, L. J. (2018) “A Parametric Stationarity Test
with Smooth Breaks”, Studies in Nonlinear Dynamics & Econometrics,
forthcoming. [SSCI] (MOST 104-2410-H-260-001-) (F* #3855 ® B+ 4y
JIJ)
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Tsong, C. C., Lee*, C. F.,, Tsai, L. J.,, Hu, T. C. (2016) “The Fourier
Approximation and Testing for the Null of Cointegration”, Empirical Economics,
Vol. 51, No. 3, 1085-1113. [SSCI] (NSC 102-2410-H-260-001-MY2) (F 435

FAE P B+ T))

Lee*, C. C., Tsong, C. C., Lee, C. F. (2014) “Testing for the Efficient Market
Hypothesis in  Stock Prices: International Evidence from Non-linear
Heterogeneous Panels”, Macroeconomic Dynamics, Vol. 18, No. 4, 943-958.
[SSCI] (F- #3855 AE I A &8P )

Tsong*, C. C., Hachicha, A. (2014) “Revisiting the Fisher Hypothesis for
Several Selected Developing Economies: A Quantile Cointegration Approach”,
Economic Issues, Vol.19, No.1, 57-72. [EconLit]

Lee, C. F, Hu, T. C,, Li, P. C., Tsong*, C. C. (2013) “Asymmetric Behavior of
Unemployment Rates: Evidence from the Quantile Covariate Unit Root Test”,
Japan and the World Economy, Vol. 28, 72-84. [SSCI] (#* #3855 * B &

Hp JIJ)

Tsong, C. C., Wu, C. W., Chiu, H. H., Lee*, C. F. (2013) “Covariate Unit Root
Tests under Structural Change and Asymmetric STAR Dynamics”, Economic
Modelling, Vol. 33, 101-112. [SSCI] (NSC-101-2410-H-260-007-) (B f* ¢ ‘5

Frie i)

Tsong, C. C., Lee*, C. F. (2013) “Quantile Cointegration Analysis of the Fisher
Hypothesis”, Journal of Macroeconomics, Vol. 35, 186-198. [SSCI] (F* #3855

B B+ )

Yan*, Ho-don, Tsong, C. C. (2013) “Are Reserve Holdings in Emerging Asian
Countries Excessive?-The Intertemporal Balance Perspective”, International
Journal of Economics and Business Research, Vol. 6, No. 3, 304-323. [EconLit]

Lee*, C. C,, Tsong, C. C,, Yang, S. J,, Chang, C. H. (2013) “Investigating the
Stationarity of Insurance Premiums: International Evidence”, The European
Journal of Finance, Vol. 19, No. 4, 276-297. [SSCI] (# #38p4 7+ 8 [ A-dp

JIJ)

Lee*, C. F., Tsong, C. C. (2013) “Bootstrapping Covariate Unit Root Tests: An
Application to Inflation Rates”, Bulletin of Economic Research, Vol. 65, No. s1,
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Tsong*, C. C., Lee, C. F. (2013) “Further Evidence on Real Interest Rate
Equalization: Panel Information, Non-linearities and Structural Changes”,
Bulletin of Economic Research, Vol. 65, No. s1, s85-s105. [SSCI] (B #* ¢ ‘g7

23 )

Tsong*, C. C. (2012) “Unit Root Testing with Stationary Covariates in the
Framework of Asymmetric STAR Nonlinearity”, Studies in Nonlinear Dynamics
& Econometrics, Vol. 16, No. 5, article 6. [SSCI] (NSC-100-2410-H-260-022-)
(FHIEARE T Bty )

Tsong, C. C., Lee, C. F., Lee*, C. C. (2012) “A Reuvisit to the Stationarity of
OECD Inflation: Evidence from Panel Unit-root Tests and the Covariate Point
Optimal Test”, Japanese Economic Review, Vol. 63, No. 3, 380-396. [SSCI]
(NSC-99-2410-H-260-019-) (F H 38 5 AF ¥ B+t 7))

Tsong*, C. C., Lee, C. F. (2012). “Reexamining the Fisher Effect: An
Application of Small Sample Distributions of the Covariate Unit Root Test”,
Global Economic Review, Vol. 41, No. 2, 189-207. [SSCI]
(NSC-99-2410-H-260-019-) (R F* ¢ ‘G5 /™ 42 & & 7))

Lee*, C. F., Tsong, C. C. (2012). “A Revisit on Real Interest Rate Parity
Hypothesis—Simulation Evidence from Efficient Unit Root Tests”, Applied
Economics, Vol. 44, No. 24, 3089-3099. [SSCI] (R £ ¢ /A5 /42 & & 7))

Tsong*, C. C., Lee, C. F. (2011). “Asymmetric Inflation Dynamics: Evidence
from Quantile Regression Analysis”, Journal of Macroeconomics, Vol. 33, No.
4,668-680. [SSCI] (F- R 5AE ¥ B+t 7)

Tsong*, C. C. (2011). “Testing for a Unit Root with Covariates against
Nonlinear Alternatives”, Economic Modelling, Vol. 28, No. 3, 1226-1234. [SSCI]
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LTk 2 FoE*F R (2011). C 5 B A BT 2 R G-1 S e
BB L 6", 42 847, Vol. 20, No. 2, 1-24. [TSSCI]

Lee*, C. F.,, Tsong, C. C. (2011). “Covariate Selection for Testing Purchasing
Power Parity”, Applied Economics, Vol. 43, No.15, 1923-1933. [SSCI] (B #* ¢

ERE T ED )



21.

22.

23.

24,

25.

26.

27.

28.

29.

30.

31.

Lee*, C. F., Tsong, C. C. (2011). “Do Real Interest Rates Really Contain a Unit
Root? More Evidence from a Bootstrap Covariate Unit Root Test”, Pacific
Economic Review, Vol. 16, No. 5, 616-637. [SSCI] (R §* ¢ ‘5735 F* & & 2 7))

Tsong*, C. C. (2010). “Are Real Exchange Rates Mean Reverting in
Developing Economies in Asia? A Covariate Stationarity Approach,”
International Economic Journal, Vol. 24, No. 3, 397-412. [EconLit]

Tsong, C. C., Lee*, C. F. (2010). “Testing for Stationarity of Inflation Rates
with Covariates™, South African Journal of Economics, Vol. 78, No. 4, 344-362.

[SSCI] (R4 ¢ Gies /4 6 # 7))

Chang*, J. C., Tsong, C. C., Wu, C. T. (2010). “The Asymmetric Effects of
Monetary Policy and Bank Credits in Taiwan Banking Industry---A Dynamic
Panel Data Analysis”, Journal of Economics and Management, Vol. 6, No. 2,
229-246. [EconLit]

Chang*, J. C., Tsong, C. C. (2010). “Exchange Rate Pass-Through and
Monetary Policy: A Cross-Commodity Analysis”, Emerging Markets Finance &
Trade, Vol. 46, No. 6, 109-123. [SSCI] (R 4+ ¢ 5735 ™ 4& & #F 71)

%Erw*~ fif 2 (2009) “% SECH T R - S R A1
Jor A % 864 » | 37-67 - [TSSCI]

Lee*, C. F., Tsong, C. C. (2009). “Bootstrapping Covariate Stationarity Tests
for Inflation Rates”, Economic Modelling, Vol. 26, 1443-1448. [SSCI] (F#* ¢

BT %‘3 e #H—}% Hy J'J)

Tsong* C. C. (2009). “Assessing the Accuracy of Event Forecasts”, Journal of
Economics and Management, VVol. 5, No. 2, 219-240. [EconL.it]
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%) > £33%% 18, T 1-33 - [TSSCI] (NSC 92-2415-H-260-001)
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Conference Papers

1. “The Fourier Form and the Parametric Stationarity Test”, presented at the
Taiwan Economic Association 2015 Annual Conference, Taipei (with
Cheng-Feng Lee, Te-Tsun Chang, Yo-Long Lin and Li-Ju Tsai)

2.  “Testing for the Null of Cointegration with the Fourier Component”, presented
at the Taiwan Economic Association 2013 Annual Conference, New Taipei City
(with Cheng-Feng Lee and Li-Ju Tsai)

3. “Unit Root Testing with Covariates under Structural Breaks and Asymmetric
Nonlinearity”, % = + = E & % L3 /& 3t ¢, 2013, % =+~ & (with
Cheng-Feng Lee)

4.  “Why unemployment rates show asymmetric behavior? Evidence from quantile
regression analysis”, presented at the Taiwan Economic Association 2012
Annual Conference, Taoyuan County (with Cheng-Feng Lee and Li-Ju Tsai)

5. “Marketing, R&D and Rules of Awarding Patent”, presented at the New
Paradigigms of Management The 11" Annual Academic Conference, Taipei
(with Far-Tsair Lai)

6. “Covariate Unit Root Tests under Asymmetric STAR Framework”, presented at
the Taiwan Economic Association 2011 Annual Conference, Taipei (with
Cheng-Feng Lee)

7.  “Reuvisiting Inflation Dynamics: A Quantile Autoregression Approach”,
presented at the 12th annual Conference on Empirical Economics, HsinChu,
2011 (with Cheng-Feng Lee)

8. “On the Stationarity of Real Interest Rates: An Application of Small Sample
Distributions of a Covariate Test”, presented at the Taiwan Economic
Association 2010 Annual Conference, Taipei (with Cheng-Feng Lee)

9. “Monetary Unification and Real Interest Rate Convergence in the Euro Area”,
presented at the 11th annual Conference on Empirical Economics, Taipei, 2010
(with Cheng-Feng Lee)
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“Are Unemployment Rates Nonstationary or Nonlinear? Panel Evidence”, % #
2010 S p e @ arg B LAt € 0 544 (with Cheng-Feng Lee and
Far-Tsair Lai)

“Testing for Unemployment Hysteresis in Nonlinear Heterogeneous Panels:
International Evidence”, presented at the Taiwan Economic Association 2009
Annual Conference, Taipei (with Cheng-Feng Lee and Far-Tsair Lai)

“The Fisher Hypothesis: A Revisit with Covariate Tests”, presented at the tenth
annual Conference on Empirical Economics, Chiayi, 2009 (with Cheng-Feng
Lee)

“Does the Fisher Hypothesis Hold in the Long Run? More Evidence from a
Bootstrap Covariate Unit Root Test”, presented at the Taiwan Economic
Association 2008 Annual Conference, Taipei (with Cheng-Feng Lee)

“Re-examining the Purchasing Power Parity: a Hybrid Testing Approach”,
presented at the 2008 Taiwan Economic Association Annual Conference, Taipei.

“A Hybrid Bootstrap for a Robust Predictive Test Using Autoregression”,
presented at the 2007 Taiwan Econometric Association Annual Conference,
Taipei (with Cheng-Feng Lee and Biing-Shen Kuo) [NSC 93-2415-H-260-005]

“Monetary Policy and Exchange Rate Pass-Through: A Bias-Corrected Dynamic
Panel Estimation™, presented at the 2007 WEAI Annual Conference, Seattle
(with Jui-Chuan Chang) [NSC 95-2415-H-260-007]

“Monetary Policy and Exchange Rate Pass-Through: The Case of Taiwan,”
presented at the 2007 Conference on Macro/Econometric Modeling, Taipei (with
Jui-Chuan Chang)

“The Asymmetric Effects of Monetary Policy and Bank Credits in Taiwan
Banking Industry — A Dynamic Panel Analysis,” presented at the 2006 (3rd)
Conference on Applied Economics, Taichung (with Jui-Chuan Chang and
Chieh-Tsung Wu)

“Bootstrapping Predictive Performance Test”, presented at the sixth annual
Conference on  Empirical  Economics, Kaohsiung, 2005 [NSC
93-2415-H-260-005 ]

“Bootstrap inference for stationary”, Econometric Society 2005 World Congress,
London (with Biing-Shen Kuo) [NSC 90-2415-H-218-002]



21, <bap ) g E o 718 G, presented at the sixth annual Conference on
Empirical Economics, Kaohsiung, 2005 (with Cheng-Feng Lee)

22. “EeA R TERS 2k 2, presented at the Taiwan Economic Association 2004

Annual Conference, Taipei (with Cheng-Feng Lee and Biing-Shen Kuo) [NSC
92-2415-H-260-001]

23. “sxit e T EA- A4 7, presented at the 4th annual Conference on
Empirical Economics, Hualien, 2003 [NSC90-2415-H-218-002]

24. “Bootstrap inference for unit root with dependent errors”, presented at the 3rd
annual Conference on Empirical Economics, Nanton, 2002 (with Biing-Shen
Kuo)

25, “BETHIFFTOERKBTE - FLE 2 d -1 ERKGINE
Yo F R 2 R 7, presented at the 1st annual Conference on Empirical
Economics, Chiayi, 2000 (with Yie-Yuh Wang)

Technical Reports
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HitEF LT E 2HERTT , [MOST 106-2410-H-260-004 -]

2. CPLEHEASUL, T AR R T 4D ki U 124 LR, [MOST
105-2410-H-260-001 -]

3. “HHEHE, ErELAAEETHTE” , [MOST
104-2410-H-260-001-]

4. “FREGREEEL

z‘sﬁ?

T2 2247, [NSC 102-2410-H-260-001-MY2]
5, “HFEVN ok ¥E H G 287, [NSC 101-2410-H-260-007-]

6. LA STAR 4™ ¢hk % £ H 194 <27, [NSC 100-2410-H-260-022-]

7. C“LRREPRAEAAREHE BRT AR R EER D
%5 60", [NSC 99-2410-H-260-019-]

8. “Monetary Policy and Exchange Rate Pass-Through: A Bias-Corrected Dynamic



Panel Estimation” (with Jui-Chuan Chang) [NSC 95-2415-H-260-007]
9. “Bootstrapping Predictive Performance Test” [NSC 93-2415-H-260-005]
10. “Er ¥ o R IR IR »ie T E 7, [NSC 92-2415-H-260-001-]
11, “FHEE R L &I RLFF LT H 194 28”7, [NSC 91-2415-H-260-004-]

12, “se {5 2 83~ 448 ¢ 7, [NSC 90-2415-H-218-002-]

Journal Referee
Studies in Nonlinear Dynamics & Econometrics [SSCI]
Journal of Macroeconomics [SSCI]
Pacific Economic Review [SSCI]
Applied Economics [SSCI]
Economic Modelling [SSCI]
The Journal of International Trade & Economic Development [SSCI]
International Economic Journal [EconLit]
Journal of Economics and Management [EconLit]
Economics and Business Letters [ECONIS]
Taiwan Economic Association Proceedings
Taiwan Economic Review [TSSCI]
Academia Economic Papers [TSSCI]
o A E AR 2 g [TSSCI]
P13t & 8 7| [TSSCI]
%32 848 [TSSCI]
¢ 8 22w [TSSCI]
fe* Ak 4 [TSSCI]

31 13-4 [TSSCI]
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