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YOHEI YAMAMOTO Hitotsubashi University Department of Economics 2-1 Naka, Kunitachi, Tokyo, Japan 186-8601 Tel: +81-42-580-8744 Fax: +81-42-580-8882 Email: [email protected] Web Site: https://sites.google.com/site/yoheiyama/



ACADEMIC POSITIONS: Professor, April 2017 – present. Hitotsubashi University, Department of Economics. Associate Professor, November 2014 – March 2017. Hitotsubashi University, Department of Economics. Assistant Professor, April 2012 - October 2014. Hitotsubashi University, Department of Economics. Assistant Professor, July 2009 - April 2012. University of Alberta, School of Business, Department of Finance and Statistical Analysis. OTHER AFFILIATIONS: Fellow and Board Member, Tokyo Center for Economic Research, February 2016 - present. Development Bank of Japan, April 1997 - June 2006. EDUCATION: Ph.D. in Economics, Boston University, May 2009. B.A. in Economics, University of Tokyo, March 1997. TEACHING: Advanced Econometrics (Ph.D.), Hitotsubashi University, Autumn-Winter 2017, Winter 2016, Winter 2014, Winter 2013, Winter 2012.
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Intermediate Econometrics (MA), Hitotsubashi University, Summer 2015, Summer 2014, Summer 2013, Summer 2012. Probability and Statistics (Undergraduate), Hitotsubashi University, Spring 2017, Summer 2016, Winter 2015. Applied Business Analysis of Time Series and Panel Data (Ph.D.), University of Alberta, Fall 2011. Multivariate Data Analysis (Ph.D.), University of Alberta, Fall 2011, Fall 2010. Data Analysis and Decision Making (MBA), University of Alberta, Fall 2010. Forecasting for Planners and Managers (Undergraduate), University of Alberta, Fall 2011, Winter 2010, Fall 2010. Probability and Statistics for Business (Undergraduate), University of Alberta, Fall 2009. GRANTS: (* INDICATES THE PRINCIPAL INVESTIGATOR) MEXT Grants-in-Aid for Scientific Research No 17H00985, FY2017-2019. *MEXT Fund for the Promotion of Joint International Research, FY2016-2018. *MEXT Grants-in-Aid for Scientific Research No 16K03593, FY2016-2018. Hitotsubashi Institute for Advanced Studies Research Project, FY 2015-2017. *MEXT Grants-in-Aid for Scientific Research No 25870235, FY2013-2015. MEXT Grants-in-Aid for Scientific Research No 25285067, FY2013-2015. MEXT Grants-in-Aid for Scientific Research No 10313967, FY2013-2016. MEXT Grants-in-Aid for Scientific Research No 24243031, FY2013-2015. *The Seimeikai Foundation Research Grants 2013. *Summer Research Grants, Boston University, 2008, 2007. *Research Fellowship, Boston University, Spring 2009, Fall 2007, Spring 2007. *Special Research Fellow, Boston University, Fall 2008, Spring 2008. *Teaching Fellowship, Boston University, Fall 2006. PUBLISHED ARTICLES (REFEREED; IN ENGLISH): “Is the Renminbi a Safe Haven?” (with Rasmus Fatum and Guozhong Zhu), Journal of International Money and Finance.79, pp 189-202, 2017. “A Modified Confidence Set for the Structural Break Date in Linear Regression Models”, forthcoming in Econometric Reviews.
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“Intra-Safe Haven Currency Behavior during the Global Financial Crisis” (with Rasmus Fatum), Journal of International Money and Finance 66, pp 49-64 (special issue: The New Normal in the Post-Crisis Era), 2016. “On the Usefulness or Lack Thereof of Optimality Criteria for Structural Change Tests” (with Pierre Perron), Econometric Reviews 35(5), pp 782-844, 2016. “Forecasting with Non-spurious Factors in U.S. Macroeconomic Time Series”, Journal of Business and Economic Statistics, 34(1), pp 81-106, 2016. “Confidence Sets for the Break Date Based on Optimal Tests” (with Eiji Kurozumi), Econometrics Journal, 18(3), pp 412-435, 2015. “Testing for Factor Loading Structural Change under Common Breaks” (with Shinya Tanaka), Journal of Econometrics 189(1), pp 187-206, 2015. “Using OLS to Estimate and Test for Structural Changes in Models with Endogenous Regressors” (with Pierre Perron), Journal of Applied Econometrics 30, pp 119-144, 2015. “Large versus Small Foreign Exchange Interventions” (with Rasmus Fatum), Journal of Banking and Finance 43, pp 114-123, 2014. “A Note on Estimating and Testing for Multiple Structural Changes in Models with Endogenous Regressors via 2SLS” (with Pierre Perron), Econometric Theory 30(2), pp 491-507, 2014. “Estimating and Testing Multiple Structural Changes in Linear Models Using Band Spectral Regressions” (with Pierre Perron), Econometrics Journal 16(3), pp 400-429, 2013. PUBLISHED ARTICLES (REFEREED; IN JAPANESE): “On Structural Change and Forecasting Performance Stability of Japanese Phillips Curve Models2, Journal of the Japan Statistical Society, 44(1), pp 75-95, 2014. WORKING PAPERS: “The Exchange Rate Effects of Macro News after the Global Financial Crisis,” (with Yin-Wong Cheung and Rasmus Fatum), Federal Reserve Bank of Dallas Globalization and Monetary Policy Institute Working Paper No. 305, 2017. “Testing for Speculative Bubbles in Large-Dimensional Financial Panel Data Sets” (with Tetsushi Horie), Graduate School of Economics, Hitotsubashi 3



University Discussion Paper 2016-04, 2016, revise and resubmit at Journal of Business and Economic Statistics. “Asymptotic Inference for Common Factor Models in the Presence Jumps,” Graduate School of Economics, Hitotsubashi University Discussion Paper 2015-05, revise and resubmit at Journal of Econometrics. “Time Instability of the US Monetary System: Multiple Break Tests and Reduced Rank TVP VAR” (with Dukpa Kim), Global Hi-Stat Discussion Paper 279, 2012. “Bootstrap Inference for Impulse Response Functions in Factor-Augmented Vector Autoregressions,” HIAS Discussion Paper E-26, 2016, revise and resubmit at Journal of Applied Econometrics. BOOKS AND MONOGRAPHS: 『統計学１５講』(FIFTEEN LECTURES ON STATISTICS, IN JAPANESE)，新世社(2017 年) 「グローバル・ショックに対する地域経済の反応」 小川光編『グローバル化とショック波及の 経済学 :SHOCKS IN THE GLOBAL ECONOMY: RESPONSES OF LOCAL GOVERNMENTS, FIRMS, AND HOUSEHOLDS』 (IN JAPANESE)，21-40 頁，有斐閣（2016 年）



CONFERENCE AND SEMINAR PRESENTATIONS: 2017 - Academia Sinica, Taipei Taiwan, August 15, 2017. - Workshop on Advances in Econometrics 2017, Hakodate Japan, June 30, 2017. - 4th Conference of International Association for Applied Econometrics, Sapporo Japan, June 27, 2017. - Workshop on Macroeconomic and Financial Time Series Analysis, Lancaster University Management School, Lancaster UK, June 2, 2017. 2016 - 10th International Conference on Computational and Financial Econometrics, University of Seville Spain, December 10, 2016. - Japan-Korea Allied Conference in Econometrics, Hitotsubashi University, November 19, 2016. - 33rd Meeting of the Canadian Econometrics Study Group, University of Western Ontario, October 16, 2016.
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- Hitotsubashi Summer Institute Workshop, Hitotsubashi University, Tokyo Japan, August 6, 2016. - Twelfth Annual Conference of Asian-Pacific Economic Association, International Management Institute Kolkata, India, July 14, 2016. - 25th South Taiwan Statistics Conference, National Sun Yat-sen University, Kaohsiung Taiwan, June 24, 2016. - AJRC-HIAS Finance and Macroeconomics Conference, Australian National University, Canberra Australia, March 22, 2016. - Society for Nonlinear Dynamics and Econometrics 24th Annual Symposium, University of Alabama, Tuscaloosa USA, March 10, 2016. - 12th International Symposium on Econometric Theory and Applications and New Zealand Econometrics Study Group, University of Waikato, Hamilton New Zealand, February 18, 2016. 2015 - 9th International Conference on Computational and Financial Econometrics, London UK, December 12, 2015. - Econometrics Seminar, Keio University, Tokyo Japan, September 29, 2015. - Japanese Joint Statistical Meeting, Okayama University, Okayama Japan, September 8, 2015. - Hitotsubashi Summer Institute, Hitotsubashi University, Tokyo Japan, August 4, 2015. - 2nd Conference of International Association for Applied Econometrics, University of Macedonia, Thessaloniki Greece, June 25, 2015. - International Conference on the New Normal in the Post-Crisis Era, Hong Kong City University, Hong Kong, May 22, 2015. - Kansai Econometrics Study Group Meeting, Osaka University, Osaka Japan, January 10, 2015. - Research Center for Advanced Science and Technology at University of Tokyo, Tokyo Japan, January 9, 2015. 2014 - Sogan-Hitotsubashi Conference on Econometrics, Sogan University, Seoul Korea, December 13, 2014. - Canadian Econometric Study Group Meeting, Simon Fraser University, Vancouver Canada, October 5, 2014.
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- Summer Workshop on Economic Theory, Otaru University of Commerce, Otaru Japan, August 8, 2014. - Macroeconomics Workshop, University of Tokyo, Tokyo Japan, June 2014. - The 10th International Symposium on Econometric Theory and Applications, Academia Sinica, Taipei Taiwan, May 29, 2014. - Applied Statistics Workshop, University of Tokyo, Tokyo Japan, May 2, 2014. - Society for Nonlinear Dynamics and Econometrics 22nd Annual Symposium, Baruch College of The City University of New York, New York City, April 17, 2014. - Hiroshima University of Economics, Hiroshima Japan, March 3, 2014. - Applied Economics Workshop, Development Bank of Japan, January 30, 2014. - Economics Seminar, National Graduate Institute for Policy Studies, Tokyo Japan, January 22, 2014. 2013 - Economics Seminar, Hiroshima University, Hiroshima Japan, October 10, 2013. - Econometrics Seminar, Boston University, Boston USA, September 20, 2013. - Japanese Joint Statistical Meeting, Osaka University, Osaka Japan, September 11, 2013. - Econometric Society European Meeting, University of Gothenburg, Gothenburg Sweden, August 28, 2013. - Econometric Society Asian Meeting, National University of Singapore, August 3, 2013. - The 9th International Symposium on Econometric Theory and Applications, Sungkyunkwan University, Seoul Korea, July 21, 2013. - Econometric Society Austlasian Meeting, University of Sydney, Sydney Australia, July 12, 2013. - Japanese Economic Association Spring Meeting 2013, Toyama University, Toyama Japan, June 22, 2013. - Econometric Seminar, Kyoto University, Kyoto Japan, May 29, 2013. - Western Economic Association International, Keio University, Tokyo Japan, March 17, 2013. 6



- Frontiers in Macroeconometrics, Hitotsubashi University, Tokyo Japan, March 2, 2013. - Kansai Econometrics Study Group Meeting, Hitotsubashi University, Tokyo Japan, January 13, 2013. 2012 - Sogan-Hitotsubashi Conference on Econometrics, Sogan University, Seoul Korea, November 17, 2012. - Workshop on Regional Economy and Intangible Assets, Ishikawa Japan, August 21, 2012. - 11th International Society for Bayesian Analysis World Meeting (poster), Kyoto Japan, June 26, 2012. - Japan Association for Applied Economics, Fukuoka University, Fukuoka Japan, June 10, 2012. 2011 - Canadian Econometric Study Group Meeting (poster), Ryerson University, Toronto Canada, October 22, 2011. - North American Summer Meeting of Econometric Society, Washington University in St. Louise, St. Louise USA, June 11, 2011. - 5th CIREQ Time Series Conference, Montreal Canada, May 27, 2011. - Hitotsubashi Macro-Econometrics Conference, Hitotsubashi University, Tokyo Japan, February 19, 2011. 2010 - Nagoya Conference on Public Economics and Macroeconomics 2010, Nagoya University, Nagoya Japan, December 26, 2010. - Canadian Econometric Study Group Meeting (poster), University of British Columbia, Vancouver Canada, October 22, 2010. CONFERENCE DISCUSSANT: - International Conference on Exchange Rate Models for a New Era: Major and Emerging Market Currencies, Hong Kong City University, May 18, 2017. - Twelfth Annual Conference of Asian-Pacific Economic Association, International Management Institute Kolkata, India, July 15, 2016.
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7th Annual ESRI-CEPREMAP Joint Workshop 2014 “Macro-model at Policy Institutions”, Japanese Cabinet Office, Tokyo Japan, November 13, 2014. Japanese Economic Association Spring Meeting 2014, Doshisha University, Kyoto Japan, June 14, 2014. Workshop on Economic Recovery from the Great East-Japan Earthquake, Center for Global Partnership (The Japan Foundation), and GEM project in Gakushuin Univeristy, Tokyo Japan, March 17, 2014. Japanese Economic Association Spring Meeting 2013, Toyama University, Toyama Japan, June 22, 2013. Workshop on Innovations in Economy, Gotemba Japan, March 27, 2013.



CONFERENCE SESSION CHAIR: - 1st International Conference on Econometrics and Statistics Hong Kong University of Science and Technology, Hong Kong, June 16, 2017. - Japan-Korea Allied Conference in Econometrics, Hitotsubashi University, November 19, 2016. - Hitotsubashi Summer Institute Workshop, Hitotsubashi University, Tokyo Japan, August 6, 2016. - Northern Finance Association Conference 2015, Lake Louise Canada, September 19, 2015. - The 2nd Conference of International Association for Applied Econometrics, University of Macedonia, Thessaloniki Greece, June 25, 2015. - Kansai Econometrics Study Group Meeting, Hitotsubashi University, Tokyo Japan, January 13, 2013. - North American Summer Meeting of Econometric Society, Washington University in St. Louise, St. Louise USA, June 11, 2011. CONFERENCE ORGANIZATION: Local Committee Member, 11th Symposium of Econometric Theory and Applications. Organizer, Hitotsubashi Economic Statistics Workshop Series (2013 FY, 2014FY). REFEREE SERVICES: 8



Annals of Institute of Statistical Mathematics, Asia-Pacific Financial Markets (2), Canadian Journal of Economics, Computational Statistics and Data Analysis, Contemporary Economic Policy, Economics Bulletin, Economics Letters, Econometric Theory (2), Econometric Reviews (4), Empirical Economics, Hitotsubashi Journal of Economics (7), International Finance, International Review of Finance, Japan and the World Economy, Japanese Economic Review (9), Journal of Applied Econometrics, Journal of Business and Economic Statistics, Journal of Econometrics (5), Journal of Econometric Methods, Journal of Financial Econometrics, Journal of International Money and Finance (3), Journal of Multivariate Analysis, Journal of Small Business Management, Journal of Statistical Planning and Inference, Journal of Time Series Econometrics, Keizai Kenkyu, Review of Economics and Statistics (2), Studies in Nonlinear Dynamics and Econometrics. OTHER PROFESSIONAL ACTIVITIES AND SERVICES: Instructor of Econometrics Seminar, Bank of Japan, 2017FY. Instructor of Econometrics Seminar, Bank of Japan, August 2017, August 2016. Instructor of Business Statistics, Development Bank of Japan, SeptemberNovember 2016. Instructor of Econometrics (Master), Senshu University, Winter 2016, Winter 2017. Instructor of Time Series and Panel Data Analysis, Center for the Study of the Creative Economy, Doshisha University, December 7-8, 2013. Updated: January 5, 2018.
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