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"Properties of Predictors in Misspecified Autoregressive
Time Series Models,” (with Naoto Kunitomo) Journal of the American Statistical Association, 1985
1990 "Statistical Inference in
Vector Autoregressions with Possibly Integrated Processes,” (with Hiroyuki Toda) Journal of Econometrics, 1995

"Tests for Long-Run Granger Non-Causality in Cointegrated Systems,” (with Eiji Kurozumi), Journal of Time Series

Analysis, 2006 ( )
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* "Asymptotic Mean Square Prediction Error for an Autoregressive Model with Estimated Coefficients,” Journal of
the Royal Statistical Society, Series C (Applied Statistics)Vol.25, No.2, 1976, pp.123-127.

"A Note on the Choice of the Simplified Estimator for Geometric Distributed Lag Models with Autoregressive
Errors," Soka Economic Studies, Vol.6, No.2, 1976, pp.91-98.

"Sampling Experiments of Predictive Ability: Comparison of Alternative Single Equation Estimators for Simultaneous
Equation Models,” Soka Economic Studies, Vol.6, No.4, 1977, pp.99-130.

* A Note on the Use of Two-Step Aitken Methods in Inappropriate Situations,” Economic Studies Quarterly, Vol.28,
No.1, 1977, pp.78-85.

"Notes on Money, Income, and Causality,” Soka Economic Studies, Vol.7, No.1, 1977, pp.113-117.

ARMA 7 3 ,1977 ,81-92
* 8 ,1979 ,2-18

* "On the Prediction Efficiency of the Generalized Least Squares Model with an Estimated Variance Covariance



Matrix," /nternational Economic Review, Vol.20, No.3, 1979, pp.693-705.
9 3 ,1979 ,59-70

* "On the Treatment of Autocorrelated Errors in the Multiperiod Prediction of Dynamic Simultaneous Equation
Models,” /nternational Economic Review, Vol.21, No.3, 1980, pp.735-748.

"Prediction Error of Parametric Time-Series Models with Estimated Coefficients," Soka Economic Studjes, Vol.10,
No.2, 1981, pp.303-313.

* "A Note on the Effect of Misspecification and Temporal Aggregation in the GLS Model," Economic Studies
Quarterly, Vol.32, No.1, 1981, pp.77-82.

* "Predictions of Multivariate Autoregressive-Moving Average Models,"” Bliometrika Vol.68, No.2, 1981, pp.485-492.

75 1 ,1982 ,65-91
1983  79-108

* "Asymptotic Bias of the Least Squares Estimator for Multivariate Autoregressive Models,” (with Naoto Kunitomo)
Annals of the Institute of Statistical Mathematics, Vol.36, No.3, 1984, pp.419-430.

"Shrunken Predictors for Autoregressive Models,” Economia No.86, 1985, pp.71-103.

* "Properties of Predictors in Misspecified Autoregressive Time Series Models,” (with Naoto Kunitomo) Journal of
the American Statistical Association, Vol.80, N0.392, 1985, pp.941-950.

51 4 ,1986 ,15-27

52 1 ,1986 ,30-50
"Improving the Prediction of Autoregressive Models," Osaka Economic Papers, No.36, pp.7-13.
- ( )
38 2 ,1987 ,97-109

* "Conditions on Consistency for Testing Hypotheses under Rational Expectation by Vector Autoregressive Models

and Cointegration,"”(with Naoto Kunitomo) Economic Studies Quarterly, Vol.41, No.1, 1990, pp.15-33.

( ) 41
3 ,1990 ,228-240
VAR 1990 , 77-97
23,1992 ,48-71
1993 |, 149-184

"Normal Test for a Unit Root in the Autoregressive Time Series Model," Hitotsubashi Journal of Economics, Vol.34,

No.2, 1993, pp.147-164.
* "'Statistical Inference in Vector Autoregressions with Possibly Integrated Processes,” (with Hiroyuki Toda) Journal

of Econometrics, Vol.66, Nos.1&2, 1995, pp.225-250.

— (zhai Gou-hao )
1995  351-365

"Comments on Hiroyuki Kosaka's Dynamic Properties of TCER and Related Models,” in L. R. Klein ed. Simposium in

Memory of Kei Mori; World Scientific, 1995, pp.36-42.
* “Estimation in Dynamic Regression with an Integrated Process,” (with Koichi Maekawa, Michio Hatanaka, and

Yoshiyuki Takeuchi) Journal of Statistical Planning and Inference, Vol.49,1996, pp.279-303.



"A Simple Approach to the Statistical Inference in Linear Time Series Models which may Have Some Unit Roots,"
Hitotsubashi Journal of Economics, Vol.37, No.2, 1996, pp.87-100.

"Bias Correction in Dynamic Models with Cointegrated Regressors,” Bulletin of the International Statistical Institute,
51st Session, |stanbul 1997, pp.77-78.

* "Modified Lag Augmented Vector Autoregressions,” (with Eiji Kurozumi) Econometric Reviews, Vol.19, No.2, 2000,
pp.207-231.

* "Alternative Representation for Asymptotic Distribution of Impulse Responses in Cointegrated VAR Systems,”
(with Yoichi Arai) Economics Letters, Vol.67, 2000, pp.261-271.

* "Finite Sample Properties of the Test for Long-Run Granger Non-Causality in Cointegrated System,” (with Eiji
Kurozumi) Proceedings of International Congress on Modelling and Simulation 2001, Modelling and Simulation
Society of Australia and New Zealand Inc., 2001, pp.1243-1248.

"Finite Sample Properties of the Granger Non-Causality Test in Possibly Cointegrated System,"(with Hiroaki
Chigira) Bulletin of the International Statistical Institute, 54" Session Contributed Papers Volume LX Book 2,
2003, pp.666-667.

* "Equivalence of Two Expressions of the Impact Matrix,” (with Eiji Kurozumi and Hiroaki Chigira) Econometric
Theory, Vol. 21, 2005, pp. 870-875.

"Lag Augmentation in Regression Models with Possibly Integrated Regressors, ™ (with Eiji Kurozumi) Hitotsubashi
Journal of Economics, Vol.46, No.2, 2005, pp.159-175.

( ) vol. 35, 2006, pp.
81-101.

* "Tests for Long-Run Granger Non-Causality in Cointegrated Systems,” (with Eiji Kurozumi), Journal of Time
Series Analysis, Vol. 27, No. 5, 2006, pp. 703-723.

* "Finite Sample Modification of the Granger Non-Causality Test in Cointegrated Vector Autoregressions,” (with
Hiroaki Chigira), 2006, forthcoming in Communications in Statistics, Theory and Methods.

"Cointegration, Integration, and Long-term Forecasting, ** (with Hiroaki Chigira) Discussion Paper No.148, Hi-Stat,
Institute of Economic Research, Hitotsubashi University, March 2006.

"Forecasting in Large Cointegrated Systems,” (with Hiroaki Chigira) Discussion Paper No.169, Hi-Stat, Institute of
Economic Research, Hitotsubashi University, June 2006.

"A Bias Corrected Estimation for Dynamic Panel Models in Small Samples, ** (with Hiroaki Chigira), Discussion Paper
No.177, Hi-Stat, Institute of Economic research Hitotsubashi University, July 2006.
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"'Finite Sample Properties of the Granger Non-Causality Test in Possibly Cointegrated System,” the 54" Session of
the International Statistical Institute, Berlin, August 2003.
"Tests for Long-Run Granger Non-Causality in Cointegrated Systems," the 57" Meeting of International Atlantic

Economic Society, Lisbon, Portugal, March 2004.



"A Bias Corrected Estimation for Dynamic Panel Models in Small Samples, *
2006 2

"Forecasting in Large Cointegrated Systems," (Invited lecture) International Conference on Quantitative Economics,
Jilin University, China, July 2006.
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