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Box 208281 yui chi . ki tanura@al e. edu

New Haven, CT 06520-8281

Fi el ds of Concentration:

Econonetric Theory, Applied Econonetrics.
Educati on:
Ph.D. in Economi cs, Novenber 1993, Yale University.
M Phil. in Econom cs, Novenber 1993, Yale University.
M A. in Econonics, Novenber 1993, Yale University.
B.A. in Econonics, University of Tokyo (Tokyo, Japan), March 1986

Academ ¢ Positions:

Pr of essor of Econonics, Yale University, July 2004-.

Associ ate Professor of Economics, University of Pennsylvania, July 2001-
June 2004.

Associ ate Professor of Economics, University of Wsconsin, August 1998- May
2002.

Associ ate Professor of Economics, University of M nnesota, Septenber 1998-
April 2000.

Assi stant Professor of Econom cs, University of Mnnesota, Decenber 1993-
August 1998.

Instructor, University of M nnesota, Septenber 1993-Decenber 1993.

Visiting Positions:

Visiting Fellow, University of Montreal, Novenber 2003.
Benj ami n Meaker Visiting Professor, University of Bristol, July 2002

Visiting Assistant Professor, University of Wsconsin, January 1997-June
1997.

Honorary Fellow, University of Wsconsin, Septenber 1996- August 1997

Awar ds and Fel | owshi ps:

Al fred P. Sl oan Research Fellow, 2000-02

Christensen Award in Enpirical Economcs, University of Wsconsin (wth
Shane Sherl und), 2000-01.



Al fred P. Sloan Dissertation Fellowship, 1992-93.
G ant s:

Nati onal Science Foundation, "Applications of Nonparanetric Methods in
Econometrics," 2003-05, SES-0241770.

Nati onal Science Foundation, "Evaluation and Conparison of Econonetric
Model s Usi ng Nonparanetric Likelihood and Bootstrap," 1999-2002, SES-
9905247.

Nat i onal Sci ence Foundation, "Nonparanetric Likelihood Methods for Dynamc
Econonetric Mdels," August 1996-99, SBR-9632101.

Editorial Activities:

Co- Edi tor, Econonetric Theory, 2004-.

Associ ate Editor, Econonetrica, 2000-.

Associ ate Editor, Journal of Business and Econom c Statistics, 2000-.

Associ ate Editor, Econonetric Theory, 2000-2004.

Associ ate Editor, International Econom c Review, 2001-2004.

Quest Co-Editor, Journal of Econonetrics, Special Volune in Honor of Arnold
Zel | ner.

O her Professional Activities:

Organi zing Committee, NSF/ NBER Tine Series Conference, 2002.

I nvited Speaker, Econonetrics Study Group Annual Conference, University of
Bristol, July 2002.

Committee Menber, 2001 Zellner Thesis Award in Business and Econom c
Statistics (sponsored by the Anerican Statistical Association).

Program Conmi ttee, 8'" World Congress of the Econometric Society, 2000.
Program Conmittee, 1999 Sunmer Meetings of the Econonetric Society.

Invited Lecturer, Mddle East Technical University (METU) International
Conf erence on Econom cs, Ankara, Turkey, Septenber 1998.

Journal Articles:

AEnpi rical Likelihood-Based Inference in Conditional Mpnent Restriction
Model s@ (wi th Hyungtai k Ahn and Gautam Tri pathi), Econonetrica 72, 1667-
1714, 2004.

“Testing Conditional Mment Restrictions” (with G Tripathi), Annals of
Statistics 31, 2059-2095, 2003.

AConnecti ons between Entropic and Linear Projections in Asset Pricing
Estimationf (with Mchael Stutzer), Journal of Econonetrics 107, 159-174,
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2002.

AAsynptotic Optinmality of Enpirical Likelihood for Testing Mnent
Restrictions,( Econonetrica 69, 1661-1672, 2001.

AEvaluating a Sinple Method for Estimating Black-Wite Gaps in Mdian
Wages, @ (with WIliam Johnson and Derek Neal), Anerican Econom ¢ Revi ew
(Papers and Proceedi ngs) 90, 339-343, 2000.

“Enpirical Likelihood Methods with Wakly Dependent Processes," Annal s of
Statistics 25, 2084-2102, 1997.

"Fully Modified 1V, AVE and GW Estinmation with Possibly Nonstationary
Regressors and Instrunents,” (with Peter C. B. Phillips), Journal of
Econonetrics 80, 85-123, 1997.

"An Information-Theoretic Alternative to Generalized Method of WNMonents
Estimation," (with M Stutzer), Econonetrica 65, 861-874, 1997.

"Efficient 1V Estimation in Nonstationary Regression: An Overview and
Simul ation Study," (with Peter C. B. Phillips), Econonetric Theory 11,
1095- 1130, 1995.

"Estimation of Cointegrated Systenms with 1(2) Processes,”" Econonetric
Theory 11, 1-24, 1995.

I nvited Book Revi ews:

Revi ew of ALi kel i hood-Based | nference in Cointegrated Vector Autoregressive
Model s@ by S. Johansen, Econonetric Theory 14, 517-524, 1998.

Wr ki ng Papers:

APredictive Inference and the Bootstrap,@ presented at Departnental
Wor kshop, Department of Statistics, University of Wsconsin;, North Amnerican
Sunmer Meetings of the Econometric Society, June 1999; NBER Sunmmer
Institute, July 1999; NSF/ NBER Tine Series Conference, August 1999;
Uni versity of Pennsylvani a, Septenber 1999; Cowel s Foundati on Econonetrics
Conference, Cctober 1999; Pennsylvania State University, January 2000;
Harvard-M T Econonetrics Sem nar, February 2000; CRDE Conference at the
University of Montreal, October 2001.

AConparing M sspecified Dynam c Econonetric Mddels Using Nonparanetric
Li kel i hood, @ presented at University of Pennsylvania, Novenber 1997;
Princeton University, Novenber 1997; Uni versity of Wsconsin, Novenber
1997; London School of Econom cs, Novenber 1997; North American Wnter
Meetings of the Econonetric Society, January 1998; University of |owa,
April 1998; University of Chicago, My 1998; NBER Sumer Institute, July
1998; M ddle East Technical University (METU) International Conference on
Econoni cs, Septenber 1998; NYU, Novenber 2000.

"Enpirical Likelihood and the Bootstrap for Tine Series Regressions,"
presented at 1996 Sunmer Meetings of the Econonetric Society, lowa Cty;
NSF Synposium on the Bootstrap, July 30-August 6, 1996, University of
California-Berkeley; University of Tsukuba, August 1996; Harvard-MT
econonetrics seninar, COctober 1996; 1996 Annual Meeting of the M dwest
Econonetrics G oup; University of Wsconsin, Novenber 1996; York
Uni versity, Novenber 1996; Queen's University, Novenber, 1996; Statistical
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VWork i

Conputing Section of the Joint Statistical Meetings at Anaheim California
(invited), August 1997.

"Specification Tests with Instrunmental Variables and Rank Deficiency,” My
1994; revised, February 2002. Presented at the North American Wnter
Meeting of the Econonetric Society, January 1995.

"Hypot hesis Testing in Mdels with Possibly Nonstationary Processes,” July
1994, presented at North American Summer Meeting of the Econonetric
Society, June 1994; University of Tokyo, July 1994.

n Progress:

“Enpirical Likelihood Methods in Econonmetrics: Theory and Practice,”
prepared for ES World Congress Invited Synposium

“Mnimax Estimation and Testing for Mpnment Condition Mdels via Large
Devi ati ons” (with Tai suke Qtsu), presented at Cemmap, UCL, February 2005.

“Nonparanetric Identifiability of Finite Mxtures,” presented at:
M ni conference on Non/sem paranmetric Mdels and Sequential Analysis,
University of Kentucky, June 2003; Econonetric Society Summer Meetings,
June 2003; ITAM Mexico City, August 2003; NYU, Cctober 2003; University of
Il owa, October 2003; Rochester, Novenber 2003; University of Montreal,
Noverber 2003; Indiana University, March 2004; Rutgers University, March
2004; M T-Harvard Econometrics Seminar, April 2004; Pennsylvania State
University, April 2004; Northwestern University, My 2004; University of
Tokyo, June 2004; Joint Statistical Meetings (lnvited Session), Toronto,
August 2004; Boston University, Septenber 2004; Atlanta Fed, Cctober 2004;
University of Wsconsin, Novenmber 2004; USC/ UCLA/ Caltech, November 2004;
Korea University, Decenber 2004; Journées de statistique sur |es nodéles a
données manquantes, Université de Marne-la-Vall ée, January 2005.

“A Li kel i hood- based Approach to the Analysis of a dass of Nested and Non-
nested Mddels,” presented at ECARES, Université Libre de Bruxelles, Mrch
2002; University of Ansterdam March 2002; Rice University, April 2002; UC
Ri verside, April 2002; UCLA, April 2002; Econonetrics Study G oup Annual
Conference, July 2002; Institute of Mathenatical Statistics Annual Meeting
(invited) July 2002; Wharton School (Dept. of Statistics), October 2002,
University of Pittsburgh, October 2002; Princeton University, Novenber
2002; Banca d'ltalia, February 2003; European University Institute,
February 2003; Research Triangle Econonetrics workshop, Mrch 2003;
University of Texas, Austin, May 2003; University of Tokyo, May 2003.

“Pensions and Wealth: New Evidence fromthe Health and Retirenent Study”
(with Surachai Khitatrakun and Karl Schol z).

“Nonparanetric Specification Analysis of Econonetric Mdels under Random
Censoring.”

Ref eree Reports:

Aneri can Econom c Revi ew
Annal s of Statistics

Ber noul | i

Econonetrica

Econometri c Revi ews
Econonetric Theory



Econonetri cs Jour nal
I nt ernati onal Econom ¢ Revi ew

Jour nal
Jour nal
Jour nal
Jour nal
Jour nal
Jour nal
Jour nal
Jour nal
Jour nal
Jour nal

of
of
of
of
of
of
of
of
of
of

Appl i ed Econonetrics

Busi ness and Econonmic Statistics

Econonetrics

Econoni ¢ Surveys

For ecasti ng

Mul tivariate Anal ysis
Nonparanetric Statistics

The Royal Statistical Society, Series B

Statistical Planning and
the American Statistical

Macr oecononi ¢ Dynani cs

Sci ence Foundati on
Probability Theory and Rel ated Fi el ds
Revi ew of Econom c St udi es

Revi ew of Econom cs and Statistics
Revi ew of Fi nanci al Studies
Academ ¢ Press

MT Press

Nat i onal

| nference
Associ ation



