AUHE {BFH  ALL

E % BE XEF

e

19924F 3H —RBRERFFEEE

1995 F 48 —BRERFRBEEFZMRHMELREBAE
19974 3 A R[ET

1997 48 RETRHAZEERAF

2000 3 A RETEFFELERG)

2 BE FRE

1992 F 47 BHPRIHEAEFLSPERAFEE (1994 F3 5FT)
2000 4 A BARPMIREXEFIHEE (200049 AFET)

2000 % 10 B —HBRFRFEREFLH IR BN

2003 F 48 —BAFERERZEFEMIRR IR (2007 4 4 A LUHEHER)
2003F 9 A RAMNKEEEMRE (200548 HFT)

2006 5 4 8 REBRERZFARAEEBIHIR (2007 F£3 BFET)

20094 10 A —HBREXRZERBFEHRR B

2014 4F 10 B P UHAR—ILEILRFIZTEINIZE(2014 £ 11 BET)

BELT
A HIAERA
(a) FERMEERIT
SR, U—4— TR, Mt

(b) KBz
EREERFEE, PRGEREE, FIBRERIFLIRIIRIAUN), T—0avT

B. €3F—I
FEBRH, KFBR

C. BRHLUTIF—ILDIREHE

SEOWA L AN, ECTRMHOBRAET, T—2OMIHEEFIZOFEIEEBMELTND,
KEETHOHEEL, FRESLCHARFFEATO, B LEOESEELULTND, STEREE BR
BT 2 EM AR AR T 20N BN RE RS T 5— 5, EROT—45ANTEERKET
BEOVEL—ATHET A ELMHL TS,

SEPITIE, HERHE FERFFOEABEREEEL, EEORFSWICEDLSITSAL T
BEL TS, —H, KERUITE, FREBERZBEL, BRISWBLIG/SRIL - T—ADTOERE
FEENEBBTEDLS, IHELTNS,

98



V4 EHRT—~

EHE - FEEBRBRIDTRLP/SRIL - T—2047I2 T 2EimELBZRL TS,
(DEELLIHET 23698
QBERINETLBEGRILT—RETILIZETDEEEORE

(3) HEFN4N-BEd BEERSE

Vs Hzas
A. XEf&

(a) EF RE

[7IBEH R HIEKKT—0 TV I (FEREERE), #E#i4t, 2003 4, 168 H,

Figet2](FREAK, BHME, PG, AREA, BERTE), GEHE, 2008 4F, 485 H,

[RERRINDTNANRTVIITEEERFRIDITIRE), NERRE, slIITI—, XEXE, fRibff—5,
N RESRHR), FAREIE, 2012 4,

[#rEt HEThRI (REAK, BIHMHE, B, BREEBA, BERFE), AL, 2015 4, 486 B,

FrERFFI(ERERRE), HFERF, 2016 F£3 A, 241 &,

(b) X (EFOEHXIZIE*)

"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,

99



Vol.37, No.2, 2007, pp.191-205.

* "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  CNETORRESEOREITARKZEZRF(CV—X D], $ 38 5,
%15, 2008 4 9 A, 39-57 H,

* "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.

* LR - TMOREERE HOFFEA M (LB REFREDEZ)[BARKEFAZRFC—X D], F 44
B, 615, 2014497, 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.

100



* "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.

* "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,
\Vol.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, VVol.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.

* [SEFRGHAEBER DEIIFETLCETBER L ROEEEHOEEIIBAKAFRFT(C)—X
DD, B46 %5, 8515, 2016 9 A, 69-84 B,

* "Monitoring Parameter Constancy with Endogenous Regressors,” Journal of Time Series Analysis, Vol.38,
September 2017, pp.791-805.

* "Confidence Sets for the Break Date in Cointegrating Regressions," (with Anton Skrobotov), Oxford Bulletin
of Economics and Statistics, Vol.80, June 2018, pp.514-535.

* "Confidence Sets for the Date of a Structural Change at the End of a Sample," Journal of Time Series Analysis,
Vol.39, November 2018, pp.850-862.

* "Power Properties of the Modified CUSUM Tests," (with Peiyun Jiang), Communications in Statistics -
Theory and Methods, November 2018 (online; https://doi. org/10. 1080/03610926. 2018. 1473598).

(c) BN
TS.54 -SS.54 ‘CR.IA HIKZRINDHFNARTVII(TIEGN - EEERRIOET LY 1Y),
(ALJIRIEER, EHE A, JIIBEEHER), B2 EE, 2016,

(d) Z0ft
"The ET Interview: Professor Katsuto Tanaka,” (with In Choi), Econometric Theory, Vol.30, No.2, April 2014,
pp.474-490.

B. BIEDWHEREE

(a) BERNERRER(EFRE  BEFRIT*)

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

"Confidence Set for the Break Date Based on an Optimal Test," 2014 £ EEFE ERFEMEER, KRKE,
20154 1 A 10 A,

101


https://doi.org/10.1080/03610926.2018.1473598

"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 B 27 H,

MEFT —ADBERLORE], MEABEEFERKRR, MILKFE, 201549 5 8 H,

"Monitoring Parameter Constancy with Endogenous Regressors,” 2015 £ ERF 2R FEMES, ERK
¥, 20164189 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 45 6 A 22
Ho

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

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

"Confidence Sets for the Date of a Mean Shift at the End of a Sample," 2017 £ ERF A ER FEME S,
FXRe, 201841 A6 H,

"Confidence Sets for the Date of a Structural Change at the End of a Sample,” The 5th Annual Conference of
the International Association for Applied Econometrics, Université du Québec a Montréal and Université
de Montréal, Canada, 2018 Z£ 6 B 29 H.

*"Monitoring Tests for Bubbles,” Recent Developments in Econometric Theory and Applications, Sogang
University, Korea, 2018 &£ 12 A 11 H,

(b) ERHARIOS I

ErERBFRICBIT I EA—2- 1V TUL TR FEORREL LRI BRI E LR EHRERH
BY& BB (A), 2011 - 2015 &, iR EE

[EMIFEMND ERM ~: EREEREEIICRET MR I X R FAR MR EFB S EBTIR(A), 2012
- 2015 FE, ARHEE

[RIRAENRRIL - T =2 ET IO DT FEAORREZOEDHA R I BRI FERERREHDHEE
22 (B), 2013 - 2015 &, FERERSE

EET—AOE=RIVTREDEROBMRELISA IR ZEREMREMBSERHIT(C), 2016 -
2018 £ &, AR RE

(d) BIRFE2F—HFT(X

"The 11th International Symposium on Econometric Theory and Applications (SETA 2015)," 2015 % 5 A 30 -
31 H, —@BXF

KR mtEIF—, 201547 5 30 A, —BKFE

RS —, 2016 £ 6 A 2 H, —1BKFE

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

ERZRtEIS—, 201745 6 H, —BXF¥

ERZRtEIF—, 2017 410 A 20 H, —HBKF

102



C. 2¥
5 22 [B/INIIBFZR R E (550" The Wald-Type Test of a Normalization of Cointegrating Vectors"[ZxfLT),
HA#EFR, 2008 4
B9 EAAXRFFZRMRFREE, BAMEFSR, 2015 F

'DETGE:
() BE-PEE-FHEZ
BEMRTEE (2016 F4 5 - 2018 £ 3 A)

(b) ZRNEER
SR2HBHERETIOCIMNM2013E4 8 -20154£3 A)
IS5 AEER(2017 &£ 4 B - 201943 A)

(c) RIVEBIREM
BERKYT—HE

N7 20Es

(a) b KFEFEAF
A A RATIE AT E FEAT (2014 - 2015 &)
RRNAEBARFEE G FEIEE EE6M (2016 - 2018 F &)

(b) FTERZRBIVEMNED

BAMEAFRGESE: 2006498 - 2008 4F 9 B, EXGHMEEZE: 201069 8 - , EARETIOI
LZEHB: 2012898 - 201449 A, RFES: 2015 - 2016 &)

AABREFR(Q012 FEEZEARTAVILEE)

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 - )

Japanese Journal of Statistics and Data Science (Associate Editor: 2017 &£ 9 8 - )

(c) NBAEEE-BAMGERE
[7G5E, METFEEESON? | (/R 26 FE—BRFEEFTNMBE, 2014445 8 24 B, —BREEIAF
YU IRR)

(d) EREMATOHERESR RIGESR
BREER(TERIMBEEFER) 20154410 A 298
BRiRER(ERRIFNKREEEFR, BRE—BKRFEN) 201748 A3 H
ERFR(FRELFTASEFR) 201846 A 14H

103



(e) T (ANKE SRERMGK - ERLEFCHITERS)
BAREMRESHFZMREZESFMEE (2013512 A - 2015F 11 B)
FHAREMEETEZES HARTE2H(ZER:2016F18 -128, BIZER: 2015428 -12 A,

2017418 -1283)

Vo —mR=HES
[ 26 FE—BAFESLRBEIBEBLL TCORFFIE> —HEA—ESRCDEEI=HI2 1 (— B

%), HQ2014 FEFkE(Vol.44),

104



