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<校外服務> 

1.科技部-專題研究計畫初審之評審 

2.科技部-大專生專題研究計畫初審之評審 

3.國立高雄科技大學財務管理研究所-碩士論文口試委員 

4.彰化師範大學財務金融技術學系研究所-碩士論文口試委員 

5.東海大學會計學研究所-碩士論文口試委員  

6.屏東科技大學財務金融研究所碩士班專題演講。 

 

<期刊論文> 

1. Cheng, C. Y. & Tseng, Y. L.*, 2025, Directors’ and Officers’ Liability Insurance, 

Liquidity Risk, and Stock Returns: Evidence from Taiwan’s Stock Market, Asia-

Pacific Journal of Financial Studies, 54, 365-395. (SSCI, *Corresponding author) 

2. Tseng, Y. L.* & Pan, G. G. 2024, Do anticipated changes in the MSCI Taiwan 

index drive investor behavior? International Review of Economics & Finance, 

92, 563-580. (SSCI) 

3. 王曉雯*, 曾雲蘭, 徐冠允，2023，關鍵查核事項與權益資金成本－ 以台灣

上市櫃公司為例，證券市場發展季刊，35(2)，93-138。(TSSCI) 

4. Pan, C. C., Wu, T. C.*, & Tseng, Y. L. (2018). Taiwan stock index options ROI 

and investor sentiment, Review of Securities and Futures Markets, 1(30)。

(TSSCI) 

5. Tseng, Y. L.* & Hu, S. Y. (2013). Tax reform and the identity of marginal traders 

around ex-dividend days. Pacific-Basin Finance Journal, 25:181-199. (SSCI). 

6. Shing-yang Hu* and Yun-lan Tseng, 2006, Who wants to trade around ex-

dividend days?,Financial Management 35, no.4 (Winter), 95-119. (SSCI) 

 

<研討會論文> 

1. Tseng, Y. L. (2016) Do anticipated changes in the MSCI Taiwan index drive 

investor behavior? 2016 Taiwan Finance Association Annual Conference and 

Academic Thesis Symposium, Republic of China. 

2. Tseng, Y.L、Hu, S. Y. (2011). Tax reform and ex-dividend day investor behavior.  

http://www.accd.nptu.edu.tw/ezfiles/125/1125/img/3324/890366240.pdf
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International Symposium on Finance and Accounting.  

3. Tseng, Y. L. (2008). Taxes and foreign investors’ trading behavior around ex-

dividend day. The Twelfth Annual European Conference of the Financial 

Management Association International (FMA).  

4. Tseng, Y.L (2006). Can a tax explain the ex-date phenomenon? The 19th 

Australasian Finance and Banking Conference 2006.  

5. Tseng, Y.L (2005). Who wants to trade around ex-dividend days. Singapore 

Economic Review Conference 2005.  

6. Tseng, Y. L. (2005). Stock price behavior around ex-dividend days – A Case 

Study of Listed Taiwanese Companies, 2005 Academic Conference on 

Taiwanese Finance, Kaohsiung. 

7. Tseng, Y. L. (2005). Stock price behavior around ex-dividend days – a case study 

of listed Taiwanese companies, 2005 Taiwan Finance Association Annual 

Conference and Academic Thesis Symposium, Tainan. 

8. Tseng, Y. L. (2004). Who trades around exdates and why? -The experiences from 

an emerging market, Asian FA/TFA/FMA 2004 conference in Taipei.  

9. Yun-lan Tseng and Shing-yang Hu, 2003. Order volume and stock returns around 

the ex-dates in Taiwan, 2003 National College Faculty Conference on Finance 

and Economics, NTU School of Finance and Hakkanese Forum. 

10. Tseng, Y. L. Order volumes and stock returns around the es-right date, 2003 

Academic Conference and Modern Finance Forum, Taichung. 

11. Tseng, Y. L. (2003). Order volume and stock returns around the ex-dates in 

Taiwan, National Science Council Academic Project Conference for New 

Financial Scholars, Taipei. 

 

<國科會計畫> 
 

 計畫年度：100年度 

補助獎勵類別：專題研究計畫 

主持人姓名：曾雲蘭 

執行機關：國立屏東商業技術學院會計系〈科〉 

計畫名稱：監視制度的處置措施對各類投資人行為的影響 

執行起迄：2011/08/01~2012/07/31 
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 計畫年度：99年度 

補助獎勵類別：專題研究計畫 

主持人姓名：曾雲蘭 

執行機關：國立屏東商業技術學院會計系〈科〉 

計畫名稱：注意股票公告前後自然人的交易行為。 

執行起迄：2010/08/01~2011/07/31 

 

 計畫年度：98年度 

補助獎勵類別：專題研究計畫 

主持人姓名：曾雲蘭 

執行機關：國立屏東商業技術學院會計系〈科〉 

計畫名稱：各類投資人於 IPOs上市初期的交易行為 

執行起迄：2009/08/01~2010/07/31 

 

 計畫年度：97年度 

補助獎勵類別：專題研究計畫 

主持人姓名：曾雲蘭 

執行機關：國立屏東商業技術學院會計系〈科〉 

計畫名稱：增資股發放率、放空價格限制與除權日至增資股上市期間的價
量行為。 

執行起迄：2008/08/01~2009/07/31 

 

 計畫年度：96年度 

補助獎勵類別：專題研究計畫 

主持人姓名：曾雲蘭 

執行機關：國立屏東商業技術學院會計系〈科〉 

計畫名稱：扣抵稅額、員工分紅與除權息期間各類投資人的交易行為 

執行起迄：2007/08/01~2008/07/31 

 

 計畫年度：95年度 

補助獎勵類別：專題研究計畫 

主持人姓名：曾雲蘭 

執行機關：國立屏東商業技術學院會計系〈科〉 

計畫名稱：信用交易對自然人在除權期間下單行為的影響 

執行起迄：2006/08/01~2007/07/31 

 


