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. WZE4E, (Field of Research)

FEEZ (Investment) ~ {14 M-S RERE SLEARA 75 TAZ (Derivative Markets and
Financial Engineering) ~ 2\ 5] %% B (Corporate Finance) ~ #¥&4H & 2 E =
B 7275 (Portfolio Risk Measurement and Management)

o F1ZERFE (Courses offered)

FFEE (Investment) ~ Fr&E & H (Investment Management) ~ = P& B
(Advanced Corporate Finance) ~ Hi & EA#5E 2 RE (Futures and Options)

o EiTEE2 (Academic honors)
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XBRL(AJ A {2 5E 2 RS a T | e, 2014/07/07 -
Champion, the 3 XBRL software design contest, Taiwan Stock Exchange, 2014/07/07

o W725TE] (Research projects)

1B R En AR A EEHE - PR e R G thiT -
200071015

How to build an effective compliance system for the security firms in Taiwan,
financed by Taiwan Securities Association
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A study to enhance profection mechanism fiom systematic risk for Tawan’ s Futures Markets, commissioned by
Tarwan Futures Exchange, 2009/10

3. U BB e G- TSRS | ZtEEST - 201107 -

Two cases writing for the collection of corporate finance cases, commissioned by
College of Management National Sun Yat-sen University ShinKuang foundation.
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1. Lieu, Derming, 1990, "Option Pricing with Futures-Style Margining" The Journal of
Futures Markets, Vol. 10, No. 4, August, 1990, 327-338.

2. Lieu, Derming, 1997, "Estimation of Empirical Pricing Equations for Foreign-
Currency Options: Econometric Models vs. Arbitrage-Free Models,"
International Review of Economics and Finance,6(3),259-286.
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Lieu, Derming&Liangann Tai, 2008, “A Comparative Study on Margining System
for Futures and Options Exchange : Review and Empirical Evidence” ,Journal of
Management and System, 2008/07, 497-522
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Lieu, Derming &Chao-fe1 Chen,2009, A study on the business model for the dental
industry in Taiwan--The cases of Darwin Medical and Dr. Wells, OTC bi-monthly
139, 72-90, 2009/02
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Lieu, Derming&Shang-en Tsai, 2011, “Why Commodity Index Fund Cannot
Hedge Commodity Price Risk?-A Study on Contango Effect for Commodity” , The
Journal of Futures and Derivative contracts in Taiwan, 2011/02
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Lieu, Derming & Wei-Ling Huang, 2013, “Portfolio-Based Margining Systems,
Amelioration and Comparison: Evidence by TAIFEX Trading Data” , Sun Yat-Sen
Management Review 21, 9-52, 2013/03



