FHBEE—HOMERLED TREZE LT

M M= 51320144 3 H %2 & o TAYZE
R END 2 LI2% ) 9. MERARFEE
AR O FERH . MEHE R & RHEREA
AR FREEBERE T A e R O B R 140 7
SISHAEFAEL O a7 H TH 5 ataitiis:
Z CHHIZHONT8ENEBT H 2 L2
T 9o MIEEAdEE 3 FERRF B E I
FHI BV THIZERERZ B I 26T L2
A TBEICEEL T, EBZ DS RO,

KBBS00, PEEZBEREET
Wi EwEBnEd,

B2E, 2004F 3 KMHEZAZ 52 HTH-
7oL TV E 8, N IREA (HTSEB
£ - WhgeRhE - Bl RERERdR) Tzl
M RAR P BB E RAROBEZT L L L
Fe R BRI e R R B R B 413, SORE
BNORE R FEOEMAH oL L2 OOH
LEBIIHIZOPPDLT. —0OKER



HEREICIET LTV L7z, BlEEiRto I 2
THEFS, ~ 7 OfEES, BtEEEEo 3 a7
FrHDS B, BrEGHEFOWEIREH LR X |
DTN TH BB OB E 2R T E W
RIUZD o720 WHWAHIRE D SNTD5, ik
D THELRIRRICH o722 LITHENLTT, L
LRI, ISR D — G RF D MR % I
LT, HEHILRFAHIZ TH b -l et 2
it & LTI w2 &, Bk RFIcBIr
LEFELTOITHEZ 2912 1 AR LT,
HEKZIZBIFOT %52 EATEREEND
bo MIEERIRD Ko TIFEAIZ. RO LI I
BRTBOLN L, [MALEIZONTIE, H
o AR O TEBEMICR RO H
% Econometrica 7 ® Associate Editor % & 1
TV eRHb 2 e AL EIFTnE LD
T, BEIEAICHERKE L ST 2nz L
V) DFEETY .

SISO TH & T FFIBEZ S E
KA — 5 %35 A 722 FIHE SR D HB 32T [ vy 5
FRE19624E 3 HICHFFER, A D 4 JH
KR 2 BUCAFEEINT LTze EFHFICE
T HHEFEIIRFACELT LI ENOHTEL,
REE I =R 19664F 3 H IS BEUAR 4%
HEFEREA R 2 TR, BH O 4 ARRS B
i, BORGEH O HEEETH 5T NE I
2719684 3 H IR TS NE L
720 TOR%. REFEEEBRIIT DD ) T HE - IR
T HIOIRF TG - R, £ 2 — VK
FRRET A RS LIREIC CAFIC R S A
19704F 6 HIZFFEZIE T S N7z, Fl&He &
A x = VRFRET AR LR IS, 4
FEHBOI9744FE 6 HiIcH LB T L.
Estimation problems on stationary time series
models DFAFRICTHETSF D Ph.D. % P53 &
NTBOLNFE T, I TONEL T NI
19734F 2 A 70 5 RALRFEREF AR #EIR & L

THIZE - BEHEL L TOE—REZHAB LTS
S g BhEIRRA (19814E 9 H2r 5 1 4
M) 120 7T AU BETFH AMO Texas A&M
KEDOR B HKZ L L TKRKFEFE (Dept.of
Statistics) T##F% & SN2 D BEHL T
¥

R RF OISR FHE A B IO 72
[CPR224E T A & > A &R o [REEF%
FE» L OHRE ] OFTHRAEIZRD L9128~
TEBONFE T, (Mg SR~ L HEZ T,
WHPOZEAIZZ LIS~ EBILT S, TN
AR KF 7% 6 TIE O HIF IR 7o RS
MEREOBRELTLLEZTATT] ZoFEEL,
TR, CHEORBREKEZ -EVWESTH
Ao 12 UMIBEEIR. AP LERIZTT
%y HAR L) Hildh 5 AT THE—HK
DOIFFEBCR 2 FEHNZFEE L TB b, EEY
KW (HEHEAFEZRESERH) I8BT4
SMEICHIEREZ b o THELbN TS,
1613 1998 4F » & & W & N 72 Mathematical
Review (The American Mathematical Society)
OFBFL L TOREZRZLTBLNED5 15
FELLRIZS IR Ens, SBAII T 55T &
EHEEIZERNICO BV ONH L2 LIIED
IZRRTE %, MIAEEDOWIFRIR & EEIE
SR TRLEK L 72 RIS D & 2 E AT
LG E L7oER (I RIEO BAR EEIZ L
7)) L BEOMD LM E (1992 4F D
Koopmans Econometric Theory Prize 8 & O
20065 O HAMEHERH) OZHO TRIED 5
LENL T LNTE S,

2T, DT CIEiz etk o ZHM O
FEEFLE LRIV TTHA L TB &
oo MIAHERI. FFICEEERERRY % x5t
KL LT, FHEEHEETT) v 7, HEHiEE -
WoE - P2 LT — 5 SHTEORZEEHM &
LTE6N5, FRGEE L CIHEZTE SM



AEETH B DN, FEH20094F 4 HiZ s
N [T T WM DB D O h—HEiH#RE
e 7V ofE il & € 0fFli—) (C.W.J. 7
Loy =3 BEENE) o [BREWE] 28
YA L. ZOFMSEIIN T M E O
R ARLBF N LS5 TL Do Skl
VAR G0 A NS o RV Y VAT K -2 S DR/
Ao, [RIERBEZICBVTHLWT A TT7H
IR 25612, WiZEEfEicBwTE
FTT7ATT RN T, BEN AR S 13
modbE3NL| LR RTEBLN, 51
(AR TEA Y » A2, BB Z O
T—<IZEF L TR DD 201213 7% < &I
VO ZFITTE LI H 5] ([AE80~81
H) Ll TBHNE,

W R SE A o BAR N JL O — i & BV A
HIENRTELHEL LT, UTFoMmE LTI
LTBI ). [HEFEREBRSHT SRR IZAT b
LEhoT-DiE, T4 U= UL B
FELG & R AT IC o RAME RO
(Tinbergen, 1939) &\ 9 Z & AT & 5,
~~~~~~ Lo Lo, #ethdEs s v v
LZEoTELNZLDTHR ) FEBET—5
THhDHEFT—F~EHT 5 & IZHHmmT
Holer Ay AEDOMIEHRFZFI &R Lz,
FEFBGR R & R EAER T &L OARELRBR, IE
D OBk, BEOIFFHMIZZDORBEIZES
FTHEN TV T, BT IR R R 2 0 1%
FTCTH LN, ik 7 — 5 CHRIET 5 2 L I3FT
bITwiv, ABOAEBEREEITEIZOWT
DEABICRBFHSIIFEHTE L L EZ TS
LNt LAREF L) AR ORE TS
bEIxEFZEH ] (HiE82H | THIFHES
2k 5),

DB ClT & 725D 7E & #HF IS 5
LI, HERKFEORLIZE S THFERT LA
%4 H )V BELRMEICE 7. LeLe D5

_3_

e, EEXOTHROBIZH, IZLAMA
S 7 38 N & AR TR 3 2 R O &
Wi, oA BB — &S & 2 72720 T
<V BRI 4R THREW 2wz — e L
TLALEHE L L E T, Homilaicsi
KEFELEHIRE LTBRY)ICEONTOHES
BuH LoD, Zhhd bisst o TR L I
BALLIDH T, WHEREL STV E
9,

HERY REEEiFERHR
e )

MR =R 0 TR LW

E

[HERTIRERL & 2 O R—EaHiki—] ¥ )E 20024F

“Conditionality and maximum-likelihood estimation”
Recent Developments in Statistical Inference and
Data Analysis (ed. Matusita, North Holland) ,
pp.117-26, 1980.

“Nested statistical models and a generalized likelihood
ratio test” Statistical Theory and Data Analysis IT
(ed. Matusita, North-Holland) , 111-30, 1988,
(with N. Terui) .

“Limit theorems for statistical inference on stationary
processes with strong dependence” Statistical
Sciences and Data Analysis (ed. Matusita) ,
pp.151-64,
1993.

“Some limit theorems on stationary processes with long-

International Science Publishers,

range dependence,” Athens conference on applied
probability and time series. Volume 2, pp.233-45,
1996, eds. P.M. Robinson & R. Rosenblatt,
Springer.

“Causal analysis and statistical inference on possibly
non-stationary time series,” Advances in Econo-
mics and Econometrics, 7th World Congress of
Econometric Society: Volume 3, Chapter 1, 1996,
eds. D. Kreps & K.F. Wallis, Cambridge
University Press.

AR

[ RANfFAT) B EEE 1974 E.]. Hannan 3.

[R5 7 WA O LD O h—iR B RERE T L D%
E AL & FF i —) 4B K 2009 £ C.W.J.



_4_

Granger #o
(¥ Tk 3 2 —H0H & fat—] B #EIE 2012 H.
Zaisel and D.H. Kaye ¥,

A

“On the Granger condition for non-causality’
Econometrica, vol.45, no.7, pp.1735-6, 1977.

“Discrete-time stable processes and their certain
properties” Annals of Probability, vol.6, no.1,
pp.94-105, 1978.

“Robust linear extrapolations of second-order stationary
processes” Annals of Probability, vol.6, no.2,
pp.574-84, 1978.

“High-order efficiency in the estimation of linear
processes” Annals of Statistics, vol.7, no.3,
pp.516-30, 1979.

“A central limit theorem for stationary processes and
the parameter estimation of linear processes”
Annals of Statistics, vol.10, no.l, pp.132-53,
1982 (with M. Taniguchi) .

“Harmonizable stable processes” Z. Warscheinlichkeits-
theorie verw Gebiete, 60, pp.517-33, 1982.
“Information criteria and tests for time-series models”
Time-Series Analysis: Theory and Practice 5
(ed. O.D. Anderson, Elsevier Science), pp.39-

52, 1984.

“A simultaneous test in the presence of nested alterna-
tive hypotheses” Journal of Applied Probability,
23A, pp.187-200, 1986.

“The second-order Fisher information” Biometrica,
vol.75, no.2, pp.265-74, 1988.

“The bracketing condition for the limit theorems of
stationary linear processes” Amnnals of Statistics,
vol.17, no.1, pp.401-18, 1989.

“Hierarchical statistical model sand a generalized
likelihood ratio test” Journal of the Royal
Statistical Society, Series B, vol.bl, no.3,
pp.435-47, 1989.

“Ancillarity and the limited information maximum
likelihood estimation in a structural equation”
Econometric  Theory, vol.5, 385-404, 1989
(with Y. Tsukuda and N. Terui) .

“Information amount and the high-order efficiency in
estimation”  Annals of the Institute of Statistical
Mathematics, vol.42, no.1, pp.37-49, 1990.

“The decomposition and measurement of the interde-
pendency between second-order stationary proc-
esses’  Probability Theory and Related Fields,
vol.88, pp.429-44, 1991.

“Higher-order asymptotic theory of time-series analy-

sis”  American Mathematical Society Sugaku
Expositions, vol.4, no.2, pp.223-49, 1991 (with
M. Taniguchi) .

“The quasi-likelihood approach to statistical inference on

multiple time-series with long-range dependence”
Journal of Econometrics, pp.217-36, vol.73,
1996.

“A limit theory for long-range dependence and statisti-

cal inference on related models” The Annals of
Statistics, vol.25, no.1, pp.105-37, 1997.

“A note on factorization of multivariate ARMM

spectra”  The Institute of Statistical Mathematics
Cooperative Research Report, no.103, pp.60-69,
1997.

“Testing cointegration rank in the presence of structur-

al changes” Annual Report of the Economic
Soctety, Tohoku University, vol.61, no.4, pp.78-
99, 2000 (with T. Takimoto) .

“Conditional asymptotic theory for near-integrated time

series” Annual Report of the Economic Society,
Tohoku University, vol.62, no.2, pp.1-26, 2000
(with T. Saito) .

“Inference on one-way effect and evidence in Japanese

macroeconomic data” Journal of Econometrics,
vol.98, no.2, pp.225-55, 2000 (with F. Yao).

“Elimination of third-series effect and defining partial

measures of causality” Journal of Time Series
Analysis, vol.22, no.5, pp.537-54, 2001.

“An asymptotic theory for inference on general unit-

root cointegration” Annual Report of the
Economic Society, Tohoku University, vol.64,

no.3, pp.37-55, 2003.

“A three-step procedure for estimating and testing

cointegrated ARMAX models” Japanese Econo-
mic Review, vol.55, no.4, pp.418-450, 2004
(with T. Takimoto) .

“Testing the one-way effect in the presence of trend

breaks” Japanese Economic Review, vol.56,
no.l, pp.107-126, 2005 (with F. Yao and T.
Takimoto) .

“Fractional invariance principle” Journal of Time

Series Analysis, vol.26, no.3, pp.463-486, 2005.

“Inference on the cointegration rank and a procedure for

VARMA root-modification” Journal of The Japan
Statistical Soctety, vol.36, no.2, pp.149-171,
2006 (with T. Takimoto) .

“A modified Box-Cox transformation in the multivariate

ARMA model” Journal of The Japan Statistical



Society, vol.37, no.1, pp.1-24, 2007 (with T.
Terasaka) .

“Inference on a set of statistical models” Journal of The
Japan Statistical Society, vol.38, no.l, pp.107-
118, 2008.

“Inference on transformed stationary time series’
Journal of Econometrics, vol.151, pp.129-139,
2009 (with T. Terasaka) .

“A numerical method for factorizing the rational
spectral density matrix’ Journal of Time Series
Analysis, vo3l, pp.229-240, 2010 (with T.
Takimoto) .



