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EDUCATION
Ph.D.in Economics, 1990: University of California, San Diego.           

Specialized fields: Econometric theory, Time Series Analysis, Empirical Finance.           

HONORS AND AWARDS    

   Tuition Scholarship, 1987‑90, University of California, San Diego. 

   R.B.Cleaver Scholarship, 1987‑1988, University of California, San Diego. 

   Academic Excellence Award, 1987, University of California, San Diego. 

   Zumberg Research Innovation Fund, 1994‑1995, Univ. of Southern California.

PROFESSIONAL ACTIVITIES
Member of Econometric Society.

Referee: Econometrica, Journal of Econometrics, Econometric Theory, Econometric Reviews, NSF, Journal of Business and Economics Statistics, Journal of Economic Behavior and Organizations, and North America Journal of Economics and Finance, Journal of Applied Econometrics, Journal of the American Statistical Association.
EMPLOYMENT HISTORY 

1990‑1998 Assistant Professor, Dept. of Economics, Univ. of Southern California

1998-2000 Adjunct Professor, Dept. of Economics, Univ. of Southern California

1997-2000 Econometrics Consultant ( NeuralNet R&D Associates)

2000-     Professor, Dept. of Economics, National Taiwan University

TEACHING HISTORY

(1) Undergraduate: Introductory Statistics, Introductory Econometrics, Mathematical Statistics, Business Forecasting.  
(2) Graduate: Econometrics, Advanced Econometrics, Special Topics in Econometrics (Nonstationary Time Series Analysis and Structural Change)
(3) EMBA: Managerial Economics, Industrial Organization, Competitive Strategies, Information and Network Economy. 

RESEARCH PUBLICATIONS: 
(1) Chu, C.S. James and Halbert White (1992): "A Direct Test for Changing Trend",         Journal of Business and Economics Statistics 10, 289‑299.

(2) Chu, C.S. James (1994): "Segmentation of Piecewise Autoregressive Models:              Asymptotic Properties of Sliding Window Approach", Proceedings of 3rd    

       Annual Conference on Fuzzy Theory.
(3) Chu, C.S. James, K. Hornik and C.M. Kuan (1995): "A Moving Estimates Test           for Parameter Instability", Econometric Theory 11, 699‑720.

(4) Chu, C.S. James (1995): "Detecting Parameter Shift in GARCH Models",

       Econometric Reviews 14, 241‑266.

(5) Chu, C.S. James (1995): "Time Series Segmentation: A Sliding Window            

      Approach", Information Sciences, 1‑28.

(6) Chu, C.S. James, K. Hornik and C.M. Kuan (1995), "MOSUM Test for           

       Parameter Constancy", Biometrika 82, No 3, 603-617.

(7) Chu,C.S. James, M. Stinchcombe and H. White (1996), "Monitoring Structural           Change", Econometrica 64, 1045-1066.

(8) Chu, C.S. James and Tung Liu (1996), "Stock Market Volatility: a Markov Switch Model", Proceedings of the 4th Annual Informatics Conference.
(9) Chu, C.S. James and Tung Liu (1996), "The Different Regimes of Stock Return          and Volatility", Information Sciences 94, 179-190. 
(10) Chu,C.S. James (1997), "Multiple Hypothesis Test for Parameter Constancy based on Recursive Residuals", Econometric Reviews 16, 353-360
(11) Levin, A., C.F. Lin and C.S. Chu (2002), “Panel Unit Root Test.” 

Journal of Econometrics 108, 1-24. .

(12) Chia-Shang James Chu, Tung Liu, and R.S. Rathinasamy, (2004), "Robust Test of the January Effect in Stock Market using Markov-Switchiong Model,"  Journal of Financial Management and Analysis 17, No. 1. 
(13) Chia-Shang J. Chu and Hsinmin Lu (2005),"Random Walk Hypothesis in Exchange Rate Reconsidered,” Journal of Forecasting, forthcoming. 
WORKING PAPERS
(14) "Control Type and Corporate Growth in the 30's".

(15) "Ranking Major League Baseball Pitchers: Bayesian Hierarchical Approach".           (with Sung-Jin In. Under review.)

(16) "Predicting Stock returns with Different Regimes in Volatility".

   (with Sung-Jin In. Under review.)
(17) Testing for Mixtures of Distribution Hypothesis for Daily Stock Returns: A              Bayesian Approach (with Sung-Jin In)

WORK IN PROGRESS

(18) “Structural Change in Information Arrival Rate and The Mixture Distributions         Hypothesis in Stock Markets”.   
(19) “The Stability of Model Selection Process and Data Snooping”.
(20) “Gilbrat’s Law Revisited: Panel Unit Root Test with Cross Sectional Dependence.” 

(21) “Evaluation of the Event forcast accuracy.”
(22) “Robust Market Timing Test.”
CONSULTING EXPERIENCE

(1) Media Shuttle, Inc.-Forecasting regional demand for computer hard drives.

(2) First Quadrant, LP- Tactical asset allocation. 

(3) Bates and White, LLC- litigation: Damage estimation due to mismanagement.

(4) Polaris Research Institute, currently Senior Advisor- on Stock market cycle.
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