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(b) X (EFEOEHXIZIE*)

* "Estimating and Testing Multiple Structural Changes in Linear Models by Band Spectral Regressions,” (joint with
Pierre Perron), 2013, The Econometrics Journal 16(3), pp.400-429.

* "A Note on Estimating and Testing for Multiple Structural Changes in Models with Endogenous Regressors via
2SLS," (joint with Pierre Perron), 2014, Econometric Theory 30(2), pp.491-507.

*"Large Versus Small Foreign Exchange Interventions,” (joint with Rasmus Fatum), 2014, Journal of Banking and
Finance 43, pp.114-123.

* TEBRIZET 274V TAMROBERLEN KT ADEEMEICONTITBARIRETFE RG], 2014, 3 44 5
157595 8

* "Using OLS to Estimate and Test for Structural Changes in Models with Endogenous Regressors,™ (joint with
Pierre Perron), 2015, Journal of Applied Econometrics 30, pp.119-144.

*"Confidence Sets for the Break Date Based on Optimal Tests," (joint with Eiji Kurozumi), 2015, The Econometrics
Journal  18(3), pp.412-435. (January 2015, Graduate School of Economics, Hitotsubashi University
Discussion Pear Series No. 2015-01)

* "Testing for Factor Loading Structural Change Under Common Breaks,” (joint with Shinya Tanaka), 2015,
Journal of Econometrics 189(1), pp.187-206. (December 2013, Graduate School of Economics, Hitotsubashi
University Discussion Paper Series No. 2013-17).

* "Forecasting with Non-spurious Factors in U.S. Macroeconomic Time Series,” 2016, Journal of Business and
Economic Statistics 34(1) , pp.81-106. (February 2013, Global COE Hi-Stat DP No. 280)

*"0n the Usefulness or Lack Thereof of Optimality Criteria for Structural Change Tests™ (joint with Pierre Perron),
2016, Econometric Reviews 35(5), pp.782-844. (May 2012, Global COE Hi-Stat DP No. 258)

* "Intra-Safe Haven Currency Behavior During the Global Financial Crisis,” (joint with Rasmus Fatum), 2016,
Journal of International Money and Finance 66, pp.49-64.

*"|s the Renminbi a Safe Haven?" (joint with Rasmus Fatum and Guozhong Zhu), 2017, Journal of International
Money and Finance 79, pp 189-202.

* "A Modified Confidence Set for the Structural Break Date in Linear Regression Models," 2018, Econometric
Reviews 37(9), pp.974-999. (August 2014, May 2012, Graduate School of Economics, Hitotsubashi University
Discussion Paper Series N0.2014-8)

* "The Exchange Rate Effects of Macro News after the Global Financial Crisis" (with Yin-Wong Cheung and
Rasmus Fatum), forthcoming in Journal of International Money and Finance (February 2017, Federal Reserve
Bank of Dallas Globalization and Monetary Policy Institute Working Paper No. 305)

*"Bootstrap Inference for Impulse Response Functions in Factor-Augmented Vector Autoregressions", forthcoming
in Journal of Applied Econometrics (May 2016, HIAS(Hitotsubashi Institute for Advanced Study) Discussion
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"Asymptotic Inference for Common Factor Models in the Presence of Jumps,” July 2015, Graduate School of
Economics Hitotsubashi University Discussion Paper No.2015-05.

"Testing for Speculative Bubbles in Large-Dimensional Financial Panel Data Sets"” (joint with Tetsushi Horie), June
2016, Graduate School of Economics Hitotsubashi University Discussion Paper No.2016-04.

"Testing for Changes in Forecasting Performance” (joint with Pierre Perron), May 2018, Graduate School of
Economics, Hitotsubashi University Discussion Paper 2018-03.

"ldentifying Factor-Augmented Vector Autoregression Models via Changes in Shock Variances,” August 2018,
HIAS(Hitotsubashi Institute for Advanced Study) Discussion Paper E-72.
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"Testing for Factor Loading Structural Change under Common Breaks," Society for Nonlinear Dynamics and
Econometrics 22nd Annual Symposium CKE, —a—3— 7ML KFE/NIL—I1, 2014 £ 4 A)

"Testing for Factor Loading Structural Change under Common Breaks," &R #ist7—o>avy (HARKZ,
20145 H)

"Testing for Factor Loading Structural Change under Common Breaks," The 10th International Symposium on
Econometric Theory and Applications (&7, A& R, 2014 5 A)
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"A Modified Confidence Set for the Structural Break Date in Linear Regression Models,” Summer Workshop on
Economic Theory (/N&RERI X2, 201448 A 8 H)

"Testing for Factor Loading Structural Change under Common Breaks,” Canadian Econometric Study Group
Meeting, (hF%, HAEVTIL—H—KZ, 20144410 B5H)

*"A Modified Confidence Set for the Structural Break Date in Linear Regression Models,” Sogan Hitotsubashi
Conference on Econometrics (32, B I K%, 2014 4 12 A 13 H)
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"A Modified Confidence Set for the Structural Break Date in Linear Regression Models," BEZE st EX FFMHZE
£ (KIRK%, 20154 1 A 10 B)

*"Intra-Safe Haven Currency Behavior During the Global Financial Crisis,” International Conference on the New
Normal in the Post-Crisis Era (F[E, &FH&M A, 2015 ££5 A 21-22 H)

"A Modified Confidence Set for the Structural Break Date in Linear Regression Models,” The 2nd Conference of
International Association for Applied Econometrics (FJ+, Y/7R=Z7 K=, 201546 A 25 - 27 H)

*" Asymptotic Inference for Common Factor Models in the Presence of Jumps," Hitotsubashi Summer Institute (—
BKR¥, 201548 H4-58)

"Asymptotic Inference for Common Factor Models in the Presence of Jumps," #tstEEEFSEA RS (LXK
%, 2015 9H86-9H)
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"Asymptotic Inference for Common Factor Models in the Presence of Jumps," t&#FF7—r avy (EBE
RBKFE, 2015F9 29 H)

" Asymptotic Inference for Common Factor Models in the Presence of Jumps, " 9th International Conference on
Computational and Financial Econometrics (Z&&E, AVFY K%, 2015 412 A 12- 14 H)

"Asymptotic Inference for Common Factor Models in the Presence of Jumps,” 12th International Symposium on
Econometric Theory and Applications (Za—>Y—3 UK, JAANKEE, 2016 £2 B 17 - 19 H)

"Asymptotic Inference for Common Factor Models in the Presence of Jumps,” Society for Nonlinear Dynamics and
Econometrics 24th Annual Symposium CKE, 7Z5/3% K%, 2016 43 5 10- 11 H)

*"Asymptotic Inference for Common Factor Models in the Presence of Jumps,” AJRC and HIAS Joint Conference
on Recent Issues in Finance and Macroeconomics (F—XNZJ7, Z—XM)F7EIL K, 2016 £ 3 A 21
-228)

*"Asymptotic Inference for Common Factor Models in the Presence of Jumps,” The 25th South Taiwan Statistics
Conference FIEEMETFx (BE, EILFILKE, 2016 46 A 24 B)

"Is the Renminbi a Safe Haven?," Twelfth Annual Conference of Asia-Pacific Economic Association (R,
International Management Institute Kolkata, 2016 &£ 7 5 13 - 15 H)

*"Bootstrap Inference for Impulse Response Functions in Factor-Augmented Vector Autoregressions,” Hitotsubashi
Summer Institute Workshop (—#&K%#, 2016 48 A 1-6 H)

"Asymptotic Inference for Common Factor Models in the Presence of Jumps," 12th International Symposium on
Econometric Theory and Applications (HF %, TITRRAV A R)F K2, 2016 4 10 B 15 - 16 H)

"Testing for Speculative Bubbles in Large Dimensional Financial Panel Data Sets," Japan-Korea Allied Conference
in Econometrics (—#&X%, 2016 4£ 11 A 19 H)

"Bootstrap Inference for Impulse Response Functions in Factor-Augmented Vector Autoregressions,” 10th
International Conference on Computational and Financial Econometrics (X R4, £EU7 K=, 2016 4 12
A9-11H)

*"'Testing for Speculative Bubbles in Large-Dimensional Financial Panel Data Sets,” Workshop on Macroeconomic
and Financial Time Series Analysis (EREZVARE—T, IVHREZ—KE, 2017F6 A 1-2H)

"Bootstrap Inference for Impulse Response Functions in Factor-Augmented Vector Autoregressions,” 4th
Conference of International Association for Applied Econometrics (AL# 1, 2017 £ 6 A 27 H)

*"Bootstrap Inference for Impulse Response Functions in Factor-Augmented Vector Autoregressions,” Workshop
on Advances in Econometrics 2017 (BxfE™I, 2017 46 A 30 H)

"Testing for Speculative Bubbles in Large-Dimensional Financial Panel Data Sets," Economic Seminar (1 S
Zhe, A& A, 2017 48 A 15 A)

"ldentifying Factor-Augmented Vector Autoregression Models via Changes in Shock Variances," 5th Conference of
International Association for Applied Econometrics, (7%, T XyIKXFEIN)F—ILE, 2018 F£ 6 A 27
H)

"ldentifying Factor-Augmented Vector Autoregression Models via Changes in Shock Variances,” CIREQ Seminar,
(hFH, IFILKFE, 2018410 A 5H)

"ldentifying Factor-Augmented Vector Autoregression Models via Changes in Shock Variances,”  Econometrics
Seminar, CKE, KRR K#, 2018 4 10 A 19 H)

"ldentifying Factor-Augmented Vector Autoregression Models via Changes in Shock Variances," Midwest
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Econometric Conference, (KE, 74RO VK%, 2018 &£ 10 A 27 H)

*"|dentifying Factor-Augumented Vector Autoregression Models via Changes in Shock Variances," 121"
International Conference on Computational and Financial Econometrics, («%!)7, E4 K=, 2018 £ 12 A
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Local Committee Member, 11th Symposium of Econometric Theory and Applications.
Session Organizer, 1st International Conference on Econometrics and Statistics Hong Kong University of Science

and Technology, Kowloon Hong Kong, June 16, 2017.
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