AUD AFH ZLL

K % B EKF

T

19924F 3F —RBREREFFEESE

1995 F 48 —BREXRFREFEFFHEFMELREEAE
19974 3 A RET

1997 458 RETRHFERAF

2000 3 A RMET(EFFELTEFS)

V2 ME HRE

1992 F 478 BAPRIHEAEFHLIPERAHEE (1994 F£3 5FT)
2000 4 A BARFEMIREXEFIHZEE (200049 AFT)

2000 FF 10 A —HBRFERFEEFFHEEHAD

2003F 48 —RBRERERZFFEVRRBHIR(2007 44 AIUEHRR)
2003F 9 A KRAMAKEEEMIKE (20054 8 HFET)

2006 & 4 8 RBMRERZEVRAEEBIZIR (2007 F£3 AFET)

2009 F 10 A —HBRFRFEZFAFERHEIR

2014 10 A Y UAR—IVEILRZCTHEINZ (2014 £4£ 11 HET)

V3 2rmEEe
A HYEERA
(a) FEFEERIT
RETF A, HHEHFE

(b) K%k
TRABREE ], PREBEEY, BHER(EMIFLIRIIATAUN), 7= ayT

B. €3/ —I)
FERRE, KFBR

C. BERPLUELIF—ILOIREF &

FEROMETF AL, EICEBRMETOBRETY, T—2OMILAEEFICDOFHIEEBRHELTNS,
KERTOEEL, FIRESLIVICHABEZERATOD, - LHROEREHELULTND, STERFE BR
AR 2EFIN AR AR T A-OCRENERERD T 5—H, RROT—2EANTEEMH
BEIVE1—ATHET DHEL@HL TS,

LT, HEFKF AERFFOEREBEREIR/L, RROBESTICEDISIZIEAL TG
BELTWND, — A, KERLITE, HREEREBEL, BRIDTHLORIL - T2 OERE
FLRENEZBTEDLD, BELTVS,

92



V4 EHRT—~

EE FEEERRIDITEIP/ARIL - T—20HTI BT 2B imELFTRL TS,
(DRSNS D5EME
QBFRINETLBIUVNRRILT—RETIVIZBITEE S EDRE

(3) HEFN4N-BE T BEERSE

Vs HxaEs
A %8

(a) EH RE

[7BEH R HIEKKT—V TV (FEREEEE), #EHi4t, 2003 4, 168 H,

[l (GREL X, BAHE, B, BERBA, REXRTE), BLRH, 2008 4, 485 H,

MEERRINATNARTVIITEEERRIDTIRE), NERR, 71—, REXE, @th#i—EF,
NIBSRESSR), FARE/E, 2012 4,

ErERFFI(EFERZE), FERFK, 2016 £3 A, 241 H,

(b) X (EFFOEFXIZIE*)

"Essays on Testing for Stationarity Possibly with Seasonality and a Structural Change," Ph. D. Thesis submitted
to Hitotsubashi University, 2000.

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

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

* "Testing for Stationarity with a Break," Journal of Econometrics, Vol.108, No.1, 2002, pp.63-99.

* "The Limiting Properties of the Canova-Hansen Test Under Local Alternatives," Econometric Theory, Vol.18,
No.5, 2002, pp.1197-1220.

* "Testing for Periodic Stationarity," Econometric Reviews, Vol.21, No.2, 2002, pp.243-270.

* "Some Properties of the Point Optimal Invariant Test for the Constancy of Parameters," Journal of the Japan
Statistical Society, Vol.33, No.2, 2003, pp.169-180.

*"The Rank of a Sub-Matrix of Cointegration," Econometric Theory, Vol.21, No.2, 2005, pp.299-325.

* "Detection of Structural Change in the Long-Run Persistence in a Univariate Time Series," Oxford Bulletin of
Economics and Statistics, Vol.67, No.2, 2005, pp.181-206.

* "Equivalence of Two Expressions of the Impact Matrix," (with Hiroaki Chigira and Taku Yamamoto),
Econometric Theory, Vol.21, No.4, 2005, pp.870-875.

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

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

* "The Wald-Type Test of a Normalization of Cointegrating Vectors,” Journal of the Japan Statistical Society,
Vol.37, No.2, 2007, pp.191-205.

93



* "Efficient Estimation and Inference in Cointegrating Regressions with Structural Change," (with Yoichi Arai),
Journal of Time Series Analysis, Vol.28, No.4, 2007, pp.545-575.

"Variable Lag Augmentation in Regression Models with Possibly Integrated Regressors: Some Experimental
Results," (with Taku Yamamoto), Hiroshima Economic Review, Vol.31, No.1, 2007, pp.21-34.

* "Testing for the Null Hypothesis of Cointegration with a Structural Break," (with Yoichi Arai), Econometric
Reviews, Vol.26, No.6, 2007, pp.705-739.

* "Test for the Null Hypothesis of Cointegration with Reduced Size Distortion," (with Yoichi Arai), Journal of
Time Series Analysis, Vol.29, No.3, 2008, pp.476-500.

* HEFRRIDITERMBRE CNETORRESEOREITAFRKEZRF(CIV—X D], 35 38 5,
%15, 2008 4 9 A, 39-57 B,

* "The Role of "Leads" in the Dynamic OLS Estimation of Cointegrating Regression Models," (with Kazuhiko
Hayakawa), Mathematics and Computers in Simulation, Vol.79, No.3, 2008, pp.555-560.

* "Asymptotic Properties of the Efficient Estimators for Cointegrating Regression Models with Serially
Dependent Errors," (with Kazuhiko Hayakawa), Journal of Econometrics, Vol.149, No.2, 2009,
pp.118-135.

"Construction of Stationarity Tests with Less Size Distortions," Hitotsubashi Journal of Economics, Vol.50,
No.1, 2009, pp.87-105.

* "Reducing the Size Distortion of the KPSS Test," (with Shinya Tanaka), Journal of Time Series Analysis,
Vol.31, No.6, 2010, pp.415-426.

* "Model Selection Criteria in Multivariate Models with Multiple Structural Changes,” (with Purevdorj
Tuvaandorj), Journal of Econometrics, Vol.164, No.2, 2011, pp.218-238.

"A Locally Optimal Test for No Unit Root in Cross-Sectionally Dependent Panel Data," (with Kaddour Hadri),
Hitotsubashi Journal of Economics, Vol.52, No.2, 2011, pp.165-184.

*"A Simple Panel Stationarity Test in the Presence of Serial Correlation and a Common Factor," (with Kaddour
Hadri), Economics Letters, Vol.115, No.1, 2012, pp.31-34.

* "Model Selection Criteria for the Leads-and-Lags Cointegrating Regression," (with In Choi), Journal of
Econometrics, Vol.169, No.2, 2012, pp.224-238.

* "Investigating Finite Sample Properties of Estimators for Approximate Factor Models When N Is Small,"
(with Shinya Tanaka), Economics Letters, Vol.116, No.3, 2012, pp.465-468.

* "Testing the Prebish-Singer Hypothesis Using Second Generation Panel Data Stationarity Tests with Break,"
(with Rabah Arezki, Kaddour Hadri and Yao Rao), Economics Letters, Vol.117, No.3, 2012, pp.814-816.

"Estimation and Inference in Predictive Regressions," (with Kohei Aono), Hitotsubashi Journal of Economics,
Vol.54, No.2, December 2013, pp.231-250.

* LA - TMOREERE HOFFER M (LB REFHREOEZ)[BARKEAZRFCI)—X D], 5 44
%, 8515, 201449 A, 61-74 &,

* "Testing for Multiple Structural Changes with Non-Homogeneous Regressors," Journal of Time Series
Econometrics, Vol.7, No.1, January 2015, pp.1-35.

* "Testing for Parameter Constancy in the Time Series Direction in Panel Data Models,” (with Daisuke
Yamazaki), Journal of Statistical Computation and Simulation, Vol.85, Issue 14, September 2015,
pp.2874-2902.

94



*

"Novel Panel Cointegration Tests Emending for Cross-Section Dependence with N Fixed," (with Kaddour
Hadri and Yao Rao), Econometrics Journal, Vol.18, October 2015, pp.363-411.

"Confidence Sets for the Break Date Based on Optimal Tests," (with Yohei Yamamoto), Econometrics Journal,
\ol.18, October 2015, pp.412-435.

* "Synergy Between an Improved Covariate Unit Root Test and Cross-sectionally Dependent Panel Data Unit
Root Tests," (with Kaddour Hadri and Daisuke Yamazaki), Manchester School, Vol.83, No.6, December
2015, pp.676-700.

"Improving the Finite Sample Performance of Tests for a Shift in Mean," (with Daisuke Yamazaki), Journal of
Statistical Planning and Inference, Vol.167, December 2015, pp.144-173.

BERRGHAZRHERF OEIFETIVIZEITIBER L ADOEEBEOBEIIAARKTFRFE(C)—X
NI, E46%5, 15, 2016 F9 A, 69-84 &,

*

*

*

(c) R
T.S.54 -SS.54 CRIFA HIKRINDFNAURTVII(TIEER - EEE_HRIIOETILSJIHY),
(AL)IGREER, HA A, JIIBEEHRER), BiZZEE, 2016,

(d) 20t

"Covariate Unit Root Test for Cross-Sectionally Dependent Panel Data," (with Daisuke Yamazaki and Kaddour
Hadri), Global COE Hi-Stat Discussion Paper Series 256, Hitotsubashi University, 2012.

"The ET Interview: Professor Katsuto Tanaka," (with In Choi), Econometric Theory, Vol.30, No.2, April 2014,
pp.474-490.

"Monitoring Parameter Constancy with Endogenous Regressors," Discussion Paper #2016-01, Graduate School
of Economics, Hitotsubashi University, January 2016.

"Confidence Sets for the Break Date in Cointegrating Regressions," (with Anton Skrobotov), Discussion Paper
#2016-07, Graduate School of Economics, Hitotsubashi University, September 2016.

B. BB RER

(a) BERNZEEER(ERBES BEFRIC(E*)

"Testing for Multiple Structural Changes with Non-Homogeneous Regressors,” The 2012 International
Symposium on Econometric Theory and Applications, _E/E35@ K%, 2012 £ 5 A,

"Testing for Multiple Structural Changes with Non-Homogeneous Regressors," BARKZFF %, dbBEKXZE,
2012 4% 6 A,

"Covariate Unit Root Test for Cross-Sectionally Dependent Panel Data," Annual Conference of the African
Econometric Society, 71>/%7, 2012 % 7 A,

"Testing for Multiple Structural Changes with Non-Homogeneous Regressors," 2012 Hitotsubashi-Sogang
Conference on Econometrics, #8;I K%, 2012 & 11 A,

"Covariate Unit Root Test for Cross-Sectionally Dependent Panel Data," Asian Meeting of Econometric Society,
TV—KZE, 2012 F£ 12 A,

"Testing for Parameter Constancy in the Time-Series Direction in Fixed-Effect Panel Data Models,"
EEA-ESEM Meeting 2013, the University of Gothenberg, Sweden, 2013 4 8 A 26 H.

95



*"Information Criteria and Model Selection," 2013 FE R ERFFMER, REKRF, 2014 F1 8 11
Ho

*RRFRFRIDTEBER L], ICARERRINFRKF21—M7IL - €35 —, FEBRAEILORY T
TAF YRR, 2014 2 B 21 H,

"Novel Panel Cointegration Tests Emending for Cross-Section Dependence with N Fixed," Asian Meeting of
Econometric Society, Academia Sinica, Taiwan, 2014 & 6 A 22 H,

"Improving the Finite Sample Performance of Tests for a Shift in Mean," The Annual Conference of the
International Association for Applied Econometrics, Queen Mary University of London, UK, 2014 5 6 B
26 H,

"Confidence Set for the Break Date Based on an Optimal Test," 2014 EEE G ERFEMEER, KRKZE,
20154 1 A 10 H,

"Confidence Set for the Break Date Based on Optimal Tests," The 2nd Annual Conference of the International
Association for Applied Econometrics, Grand Hotel Palace, Greece, 2015 &£ 6 A 27 H,

*EFET —ADBERLDORE], MEABEEFREGKRER, MILKF, 201549 A 8 H,

"Monitoring Parameter Constancy with Endogenous Regressors,” 2015 £ ERF 2R FEMES, ERK
%, 2016 F1 A 9 H,
"Monitoring Parameter Constancy with Endogenous Regressors,” 12th International Symposium on
Econometric Theory and Applications, the University of Waikato, New Zealand, 2016 & 2 A 19 H,
"Monitoring Parameter Constancy with Endogenous Regressors,” The 3rd Annual Conference of the
International Association for Applied Econometrics, University of Milano-Bicocca, Italy, 2016 & 6 A 22
Ho

*"Confidence Sets for the Break Date in Cointegrating Regressions," 2016 Japan-Korea Allied Conference in
Econometrics, —#&KX%, 2016 4£ 11 A 19 H,

*"Monitoring Parameter Constancy with Endogenous Regressors," Hiroshima Conference on Statistical Science
2016, [RBK, 2016 £ 12 A 17 H.

(b) EAMARIOD I

[HARFOSERK BT ASEELE |/ O0—/NL COE T0Y5ACERIS ST ST R E /D
&), 2008 - 2012 £, EEHER LE (HtERMETIL—TRIN—5—)

ETERFRCBTEEL—2 AT UV IR FARORRLTOEIN AT XE R LR EHRNERH
B & E BB (A), 2011 - 2015 &£, HiEnEE

BRI TFENS ERM ~: EREREEICE I 5055 | XERIFAREM R EFMB S EBPR(A), 2012
- 2015 5 &, HRHHEE

[EREENBEOFABLVEE HFEMIRRDORA I A B FANERSMREI NS, 2012 F12 A -
2013 % 12 A

[RIBAE SR - T—2- ET IO DT FEAORRETOEAMT I XHRZERERREHD S E
#EFZ(B), 2013 - 2015 &, AR E

MBET—AOE=R)TREDEROFRLICAH I X ZEREMREMBSERHFR(C), 2016 -
2018 F &, IRAKRE

96



(c) BRI b

(o0 R2I)L - T—RAOFERBELTFAORRE BAZMIKES - —ERXREELRFAR(EE(BA)
EDIFEBIZE), 2011 - 2012 F &, FEAERE

[—FE—FIAY HERFFIVIFLUR 012 BAZMRES —EHRXRELELXR I —(RE
(NRR)EDHFEEIF—), 2012 FE, AERERKSE

(d) HREXF—HFT(X

ERZ Rt —, 201246 A48, —BXFE

[—B—FIRY HE/RFFITFLUR2012] 2012 F 11 A 17 B, FEIXZE

“Hitotsubashi Conference on Econometrics 2013 (BFEETE/RAMER)," 20134 1 H 12 - 13 H, —1BXK
L

EER RIS —, 201347 A58, —BKE

[—B—FIKY SHERFFILIFLUR2014) 2014 £ 12 A 13 H, AIKZE

"The 11th International Symposium on Econometric Theory and Applications (SETA 2015)," 201545 B 30 -
31 H, —BXF

ERZmtEIS—, 200547 B30 H, —BXZE

EERZREIF—, 2016 56 A 2 B, —HBKE

2016 Japan-Korea Allied Conference in Econometrics,” 2016 45 11 B 19 H, —#K¢

C. 28
5 22 [/ IR E (380" The Wald-Type Test of a Normalization of Cointegrating Vectors"[ZxfL ),
HA#EF=, 2008 4
FIRBARAFMAEEE, BARKETFSR, 2015 F

ELGE
() RE -HMEAR FBESE
HEMETEE(016 F£4 8 - 201843 A)

(b) EFRNEAESR
AZHBREHEMZELSTENL (201244 8 - 201343 A)
SPHBHBERFEIOCTIMN2013E4 H - 201543 A)

(c) ENEHER
KEaRyTr—EE

N7 #55Em

(a) hRFEFMF
B ARR1TIR SR A S 8T (2014 - 2015 %)
RAENEBRKEER T RFIHIET £:EM (2016 FE)

97



(b) FTBRZERBIVEMNAES

HAMFRGESE: 2006498 - 2008 F 9 A, EXGHMEEZR: 201098 - , EARKRTIOIS
LZH: 2012898 - 201449 A, RFES: 2015 - 2016 &)

AARBREFR Q012 FEEZEARTAVILEER)

Econometric Society

International Association for Applied Econometrics

Journal of Time Series Analysis (Associate Editor: 2013418 - )

Hitotsubashi Journal of Economics (Editorial Board: 2015 4 10 A - )

(c) AFAFREE-FBGEE
[, METFEFESON? I/ 26 FE—BARFESFTARMBE, 201445 8 24 H, —HBRFEIIAF
W ISR)

(d) =0t

BAFMRESHNFIMREZEREMELR (2013412 5 - 2015511 A)

HAREHBEREEES MR E2H(ZER:2016F1H -128, BIZER:201552 8 -12 A,
2007518 -12A)

Vo —BEHER

MR =5/ 1, HQ2013 £45 (Wol.37),

M3, METFEZSRON? ), [BEBLLTOREFE ESRCNEESIOICI(—BREREFFLER), 2013
£2 A,

[y 26 FE—BREESARBEMHBLLTCORFZIEI—SA~N—E SR NEES D121 (—E
BE), HQ2014 FFX5E (Vol.44),

98



