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“Testing the Life Cycle/Permanent Income Model: The Cross-Euler Equation Approach” (Dissertation
Supervisor: K & FK#EH%) A~ A AN KR FRFBERR % 728 Ph.D. (Economics) 73 F 35 7
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[BL 1] “The Cross-Euler Equation Approach to Intertemporal Substitution in Import Demand”, Journal
of Applied Econometrics 20: 841-872, 2005.
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[ 1] “Optimal Monetary Policy When Interest Rates are Bounded at Zero” (with Ryo Kato), Journal of
Economic Dynamics & Control 29: 97-133, 2005.
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[BL 2] “Monetary Policy Lag, Zero Lower Bound, and Inflation Targeting”, Bank of Canada Working
Paper Series 2009-2, Bank of Canada, January 2009. (Revise and resubmit to Journal of Money,
Credit, and Banking)

[ 3] “Inflation Target as a Buffer against Liquidity Trap”, IMES Discussion Paper Series 2003-E-8,
Institute for Monetary and Economic Studies, Bank of Japan, July 2003.
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[ 2] “Consumption, Housing Collateral, and the Canadian Business Cycle” (with lan Christensen, Paul
Corrigan, and Caterina Mendicino), Bank of Canada Working Paper Series 2009-26, Bank of
Canada, October 2009.

[ 3] “Do Banks Reduce Lending Preemptively in Response to Capital Losses? Evidence from Japan”
(with Tae Okada and Wako Watanabe), RIETI Discussion Paper Series 06-E-16, Research
Institute of Economy, Trade & Industry, June 2006.
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[Hi 4] “How Important are Financial Shocks for the Canadian Business Cycle?”, mimeographed, August
2009.

[BL 5] “The Cross-Euler Equation Approach to testing for the Liquidity Constraint: Evidence from
Macro and Micro Data”, mimeographed, September 2002.
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[3: 4] “An Estimated Dynamic Stochastic General Equilibrium of the Japanese Economy: A Bayesian
Analysis” (with Hirokuni liboshi and Toshiaki Watanabe), mimeographed, March 2006.

[3: 5] “The Cross-Euler Equation Approach to Intertemporal Substitution in Food and Non-Food
Expenditure in Japan” (with Masao Ogaki), mimeographed, June 2005.

[ 6] “On the Concavity of the Consumption Function with a Quadratic Utility under Liquidity
Constraints” (with Ryo Kato), mimeographed, May 2003.
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[1] #H55RSC “How Bad was Lehman Shock?: Estimating a DSGE model with Firm and Bank Balance
Sheets in a Data-Rich Environment” (with Hirokuni liboshi, Tatsuyoshi Matsumae, and Ryoichi Namba)
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Asian Meeting of the Econometric Society, Korea University, Seoul, August 2011. (7 7E)
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International Conference of the Society for Computing in Economics and Finance, FRB San Francisco,
June 2011. (7€)
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~ 7 nEt RSP S. AERERGFEATSERT. 201142 2 H
ESRI-CEPREMAP Joint Workshop 2011, HUREFE 7 +—7 A, 201142 A
I
ESRI-NBER Tokyo Meeting Joint Seminar (2011 46 H Ti&)

[2] #H%5E& SC “How Important are Financial Shocks for the Canadian Business Cycle?”
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Far Eastern and South Asian Meeting of the Econometric Society, University of Tokyo, Tokyo, Japan,
August 2009.
Canadian Economic Association Meeting, University of Toronto, Toronto, Canada, May 20009.
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[3] #hE55ERHSC “Monetary Policy Lag, Zero Lower Bound, and Inflation Targeting”
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HARBRHEFZEMERE, BEERERT:, 201049 H
International Conference of the Society for Computing in Economics and Finance, University of
Sorbonne, Paris, France, June 2008.
Canadian Economic Association Meeting, University of British Columbia, Vancouver, Canada, June
2008.
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[4] #25E@ 3L “An Estimated Open-Economy General Equilibrium Model with Housing Investment and
Financial Frictions” (with lan Christensen, Paul Corrigan, and Caterina Mendicino) [Now entitled as
“Consumption, Housing Collateral, and the Canadian Business Cycle”]

T
Central Bank Workshop on Macroeconomic Modelling, Norges Bank, Norway, September 2007.
(Presented by co-author lan Christensen)
North-American Summer Meeting of the Econometric Society, Duke University, NC, July 2007.
(Presented by co-author Caterina Mendicino)
International Conference of the Society for Computing Economics and Finance, HEC Montreal,
Montreal, Canada, June 2007.
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Midwest Macroeconomics Meetings, Federal Reserve Bank of Cleveland, OH, April 2007. (Presented
by co-author Paul Corrigan)
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[5] #5Em SC “An Estimated Dynamic Stochastic General Equilibrium Model of the Japanese Economy:
A Bayesian Analysis”(with Hirokuni liboshi and Toshiaki Watanabe)
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J1 12 ERAT (200643 H) . HASRITA&RBMWIZERT (200647 H) . HARBIIEE S ¥ —
(20054E7 H)

[6] #4554 3 “The Cross-Euler Equation Approach to Intertemporal Substitution in Food and Non-Food
Expenditure in Japan” (with Masao Ogaki)
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I

KPKRZ: (20054F 1 H) | HARSBITE&REAFICET (2003412 A)

[71 #E5m 3 “Inflation Target as a Buffer against Liquidity Trap”

T
Far Eastern Meeting of the Econometric Society, Yonsei University, Seoul, Korea, June 2004.
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[8] #4554 “The Cross-Euler Equation Approach to testing for the Liguidity Constraint: Evidence from
Macro and Micro Data”

T
Midwest Econometrics Group Annual Meeting, Federal Reserve Bank of Kansas City, MO, October
2001.
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[9] #h53ERSC “Optimal Monetary Policy When Interest Rates are Bounded at Zero” (with Ryo Kato)
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International Conference of the Society for Computing in Economics and Finance, Aix en Provence,
France, June 2002.
Far Eastern Meeting of the Econometric Society, Kobe, Japan, July 2001.
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[10] #%5Fa L “The Cross-Euler Equation Approach to Intertemporal Substitution in Import Demand”

TR
Midwest Economics Association Annual Meeting, Cleveland, OH, March 2001.
Annual Meetings of the Eastern Economic Association, New York, NY, February 2001.
Annual Meeting of the Ohio Association of Economists and Political Scientists, Kent State University,
OH, October 2000.
Pennsylvania Economic Association Annual Conference, Clarion, PA, June 2000.
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2001 Rk Money and Banking (ZEE8EH) a4 - 40/5
2000 FEE 221 Money and Banking (“%&5FH) RN : 4215
1999 AE =21 Principles of Macroeconomics (“##BEHH) RN : 4215
Mt (A A AN REE)
2002 4EF5#  Macroeconomic Theory Il (RZFPifE LRt H) P - 4715
2002 FE4-221 Principles of Microeconomics (“Z#5FEHH ) RN : 4175
2001 FEF5##  Money and Banking (“%#5FH) PN : 4.415
2001 FE4 21 Macroeconomic Theory I (CRZ2FE LFREERLH) FFAM - 4415
2000 “EFK2~3  Principles of Microeconomics (Z2E5FH) FFAM 4215
2000 £ Money and Banking (ZE5FH ) S - 4515
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1999 “ERKZ2H] Money and Banking (“%&5FHH ) ST : 4375

1999 424221 Principles of Macroeconomics (3% H) RN 4215
1998 =Rk~ Principles of Microeconomics (“#8%H ) FFAM - 4275
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5.1. TE54r

PEGS Dissertation Fellowship, Department of Economics, The Ohio State University, May 2001.

5.2. HEXR®
Citation for Excellence in Teaching AY2001, Department of Economics, The Ohio State University,
September 2001.

6. WFEEBEREE

6.1. WFFEHEN KA
Bank of Canada Talent Strategy funding for external conference presentation of “Monetary Policy Lag,
Zero Lower Bound, and Inflation Targeting”, 5489.00CAD, Bank of Canada, May 2008.

Bank of Canada Talent Strategy funding for external conference presentation of “An Open Economy
General Equilibrium Model with Housing Investment and Financial Frictions”, 3734.00CAD, Bank of

Canada, May 2007. (Caterina Mendicino £ & 3 [F] H &%)

JMCB Research-Travel Support Program, Department of Economics, The Ohio State University, July
2001.

6.2. % DA
J = AT = A K RKEFE B B R A ZE AT 48 “Advanced Workshop for Central Bankers 2008”
(F1#£3 - Martin Eichenbaum and Sergio Rebelo) (Z&0, ikE 1 L OB MMEHIZ SV T,

T AT KA AH, (200849 H 2 H~9 H)

R KRN A BFZERT 46 “Summer School 2004 on Monetary Theory and Policy” (34
Jurgen von Hagen) (22, ik} L OSNE HIZOWTIX, HARERITERMTZEHT S %A
fH, (20044 7H29H~8H 7H)
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7.2. \EHAHEY LEFESE (v 7 7 Xy MIE)
Canadian Journal of Economics
China Economic Review
Hitotsubashi Economic Review
Japan and World Economy
Journal of Business and Economic Statistics
Journal of Economic Dynamics & Control
Journal of Forecasting
Journal of Money, Credit, and Banking
Macroeconomic Dynamics
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Federal Reserve Bank of San Francisco Conference on “Macroeconomic Models for Monetary Policy”,

San Francisco, CA, March 20009.
Canadian Economic Association Meeting, University of British Columbia, Vancouver, Canada, June

2008.
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Annual Meetings of the Eastern Economic Association, New York, NY, February 2001.
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American Economic Association
Canadian Economic Association
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