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A 3F A ! Professor Sojung Carol Park ( Seoul National University)

1.

Coverage Adequacy and the Mortality Protection Gap:
Decomposing Objective, Subjective, and Perception Gaps
T —“F‘,’ : Hyejeong Mun ~ Sojung Carol Park*

## ~  Professor Edward Sun (KEDGE Business School)

FEm
Operational Risk-Aware Trading: Dynamic Control and
Context Kernels for Information-Driven Markets

3 "ﬁ . Claire Y.T. Chen ~ Edward Sun* ~ Min-Teh Yu

Associate Professor Shinichi Kamiya (Nanyang
Technological University)

Engaging Local Climate Risk: Property-Casualty Insurers as
Protection and Capital Providers

® 4 : Shinichi Kamiya
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Rule for Authority: Taxpayer Rights versus Legal Principles in
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the Substantive Taxation of Life Insurance Benefits
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Switching on the Claims Engine: Determinants of Automation
in Private Health Insurance
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. Family Ownership, Board Governance, and Firms’ Voluntary

ESG Disclosure: Evidence from Taiwan
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. Mortality Modeling Comparison: Using COVID-19 Data
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. Risk-Based Capital Regime Adoption, Global Financial Crisis,

and Liquidity: Evidence from the Taiwanese Property-Casualty
Insurance Industry
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. An Exploration of Trading Volume and Volatility in Relation to

Cryptocurrency Market Returns
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14:10 ~ 15:40
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A #F A Professor Gene Lai (University of North Carolina at Charlotte)

. Board Gender Diversity, Cash Holdings, Firm Performance and

Corporate Policies: Evidence from the U.S. Insurance Industry
i® —"Ff : Eunpyo Hong ~ Paul B. Choi - Gene Lai*

Zifen Zeng
¥ ~ @ Associate Professor Chien-Ping Chung (4£2& &)

( National Taipei University of Technology)

. Bivariate Ambiguity Preferences

£ 4 *Yi-Chieh Huang (% # %)
324 4 1 Ph.D Li-Hsin Lin(4k = =) (McMaster University)

. Evaluating Generative Al Architectures for Insurance

Knowledge Extraction: A Comparative Analysis of Cloud, On-
Premises, and Hybrid Deployments

¥ 5 : Chien-Ping Chung (4= &)

¥k 4 ¢ Associate Professor Yi-Chieh Huang (% % %)

(National Central University)
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. Evaluating Medical Malpractice Insurance Pricing in Taiwan:

Mismatch Between Actuarial Risk and Premium Rates Across
Physician Sections and Specialties
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The Impact on Road Safety from Adoption of Automated
Driving Technology: Safety, Negligence, or Negative
Externality?
T Ko gk (EPfHE~F)~F&2 iz~ §)
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. A Study of a Vehicle Driver Behavior Risk Rating Model Based

on Multiple Algorithms
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How Disclosure Quality in Sustainability Shapes Firm

Efficiency: Climate-related and Materiality Disclosures

Evidence in Taiwan
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Do Sustainability Activities Affect the Financial Performance ?

Evidence from Taiwanese Financial Industry
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. Contingent Capital: A Tale of Two Valuations
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. Target Volatility Option Valuation with Conditional Jump

Intensity and Nonmonotonic Pricing Kernel
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. Volatility Decay and Arbitrage in Leveraged ETFs: Evidence

from the US and Japan
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. Empirical Asset Pricing via Machine Learning for

Cryptocurrency
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. Meta Regression Analysis on Physical Activity Intensity and

Mortality Rate with Applications to Spillover-effect Insurance
Pricing
i®  # * Shi-jie Jiang ~ Ching-Wei Huang ~ Ching-Hui Yeh
Hai fan Weng ~ 37 p* (R 2 &+ )
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. Optimal Retirement Portfolio Decumulation via Model

Predictive Control: A Comparative Analysis
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16:00 ~ 17:30

3-1
# e

4 #F A : Associate Professor Shinichi Kamiya (Nanyang

Technological University)

. Assessing the Effectiveness of Life Insurance Products for

Women in Nepal: A Comprehensive Content Analysis
i’F—*F‘,’ : Indra Raj Subedi
¥4 % 1 Associate Professor Tzuting Lin (+f% 4%) (National

Taiwan University)

. CEO Gender and Loss Reserve Quality: Evidence from the U.S.

Property-Casualty Insurance Industry
i3 —‘ﬁ : Tzuting Lin (8% 4%)
T * @ Assistant Professor Yu-Ying Tzeng(% #x %) (National

Chengchi University)

. An Application of Linear and Nonlinear Models on Modeling

Car Insurance
® # :Yu-Ying Tzeng (§ %t &)
7w % Indra Raj Subedi (Institute of Business Management

& Commerce, Mangalayatan University)
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. Economic Policy Uncertainty and Corporate Risk-Taking:

Evidence from U.S. Property-Liability Insurance Industry
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. When Does Reinsurance Relationship Tenure Improve Market

Share? Evidence from U.S. Property—Casualty Insurers
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. Pricing Carbon, Re-allocating Risk: The Financial Market

Response to Taiwan’s First Carbon Fee Policy
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Could the VIX Predict S&P 500 Index Returns?
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. Bank diversification strategy and stock market valuations :

Evidence from Taiwan
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Genetic Algorithm-Based Machine Learning for Downside Risk

Prediction
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4 4% 4 @ Professor Johnny Siu-hang Li (4 & * % + )

. The Lasting Impact of Interracial Conflicts: Evidence from the

Banking Markets
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Iftekhar Hasan (Fordham University) ~ +k4F § * (R =
M2+ &)~ Stefano Manfredonia(Fordham

University)
32 4 @ Professor Johnny Siu-hang Li (% & # = + &)

. The COVID-19 Pandemic and Automobile Insurance Claims
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. Cryptocurrency Risk Factors via Machine Learning
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. An Empirical Study on Multi-Level Momentum and Liquidity

Volatility Using Machine Learning
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. An Arbitrage-Free Nelson-Siegel Term Structure Model with
Applications to SOFR Futures Pricing
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. Optimal Life Insurance Demand with Endogenous Wage
3.7 Depending on Human Capital Factors
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. Forecasting SOFR Rate with EFFR and FFF: Comparison
between Vasicek and LSTM Models
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