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On the Sources of Feldstein-Horioka Puzzle across Time and Frequencies
Money stock versus monetary base in time-frequency exchange rate determination

i i __ Econometric Society North American Summer
Meeting European Economic Association Conference

Feldstein-Horioka
Continuous Wavelet

I and professor Funashima, the coworker in Tohoku Gakuin University,
published paper titled "On the Sources of Feldstein-Horioka Puzzle across Time and Frequencies" at
the journal Oxford Bulletin of Economics and Statistics in 2019. Professor Funashima also published
a paper titled, "Money stock versus monetary base in time-frequency exchange rate determination™ in
Journal of International Money and Finance. We also did a common project on the sources of global
Imbalance using wavelet method. We presented at Singapore Economic Review Conference 2022.

I had a co-work with associate professor Morita previously from Hosei university now in Tokyo
Institute of Technology. We made a paper titled "The Dynamics of Gravity." We had presentations at
word-famous conferences including 2018 North American Summer Meeting of Econometric Society and
European Economic Association Conference 2018, and Eastern Economic Association 46th Annual
Conference.
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Panel VAR
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