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pp.623. ( )
( ) 1996 228
( ) 1998 224
( ) 1998 254
(2 ) ( ) 2002 228
- ( ) 2003 318
2006 404
(b) ( *)
* "On a New Estimation Method for Time Series Models,” Economic Studies Quarterly, Vol.28, No.3, 1977,
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"Analysis of Time Varying Parameter Models,” Ph.D. Thesis submitted to the Australian National University, 1979,
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* "The One-sided Lagrange Multiplier Test of the AR(p) Model vs the AR(p) Model with Measurement Error," Journal
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* "Asymptotic Expansions Associated with the AR(1) Model with Unknown Mean,"” Econometrica, Vol.51, No.4, 1983,
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* "Non-Normality of the Lagrange Multiplier Statistic for Testing the Constancy of Regression Coefficients,”
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* "The Sampling Distributions of the Predictor for an Autoregressive Model under Misspecifications,” Journal of
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* "The Identification Problem in Regression Models with Time-Varying Parameters in Random Walk," Economic
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* "A General Approach to the Limiting Distribution for Estimators in Time Series Regression with Nonstable
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* "Limiting Power of Unit-Root Tests in Time-Series Regression," Journal of Econometrics, Vol.46, No.3, 1990 (with
S.Nabeya), pp.247-271.

* "The Fredholm Approach to Asymptotic Inference on Nonstationary and Noninvertible Time Series Models,”
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* "Statistical Analysis of Higher Order Integrated and Cointegrated Processes,” in Proceedings of the Second
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* "The Optimality of Extended Score Tests with Applications to Testing for a Moving Average Unit Root," in
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Oxford: Blackwell, 1995, pp.50-65.
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* A Unified Approach to the Measurement Error Problem in Time Series Models," Econometric Theory, Vol.18, No.2,
2002, pp.278-296.

* "Frequency Domain and Wavelet-based Estimation for Long-Memory Signal plus Noise Models," in A. Harvey, S.J.
Koopman and N. Shephard ed., State Space and Unobserved Component Models, Cambridge University Press,
2004, pp.75-91.
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*™On Various Applications of the Wavelet Analysis to Statistics,” To appear in Sugaku Expositions, 2006.
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