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VIX Option Pricing and CBOE VIX Term Structure: A New Methodology for
\olatility Derivatives Valuation
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Do VIX Related Assests Improve the Investment Opportunities for Mean-Variance
Investors?
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Share Repurchases by Financially Constrained Firms
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Valuation of Contingent Capital Arrangements with Catastrophe Risks
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Newly-added Mutual Funds and Revenue Sharing in 401(k) Plans
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Who Wins and Who Loses in Transparent Markets? Daily and Intraday Analysis of
Taiwan Stock Market
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A Rocket Discarding Algorithm for the Valuation of Asian Reset Options
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The Impact of the Change in Tick Size on Transaction Costs and Liquidity: An
Empirical Investigation of the Taiwan Stock Exchange

FRERT R A2 Mt
BAes e s (o0 A 2 )L TP S M A L RIKH AL b
B TR e T

%

SAES 2 b SH(TWSE)* 2005 3 7 1 p 23 % 284 % % FF énde | 2 %% B
ok iR H R P RS TR EE RS SRS S A el
P PoAPgRAB LG o RIS A AR R L - HES A
jﬁuééjéﬁjﬂ;ﬁg%ﬁ%iﬁh b d e s If_‘ﬁﬁ/ﬁ\‘ W ‘é?} LR gAY -5 221N
W B AT ERME R §F A (bid-ask spread) ¥ F $i % chiE g & & (transitory
component) st & - B LA tE R QAR F o R A A EAEE o b ¥
B 0 AR R S A ST R Y LR fE T EE LY L s
forA e AR F T 0 LR

2

g b g & § O 4R} 477 & (the best quoted depth)fr i iF A& » + &
AEAGHECRREFR T RIS FINE A PR S A MR R L PR
FEoxFy ¥ rap 4 A% H i (endogenous tick size)ersg #7477 A *E H im0 B &
Fop P #FR-FFINEF-RPE AFHEER R R L HFFERSD
oo A MR B R AR .

BERA 2 oA RS M b A AT AR EFR S BR A E AT R
EAMEEE A > B A RER ) R FAFAFH L TR H )

R ARHECEF F7 B 4R E 5 (front running) ] e0 B SRR AL B
# o

MgEs A FHEE BB RL AR EM S A AR HE L

13



B HE F TR
Bivariate Options Pricing with Copula-Based GARCH Model - Empirical Analysis
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