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Construction and application of robust M test under non-regularity conditions

Katayama, Naoya

3,500,000

1)KVB
(2)SVAR 0
(©) )
(O16) explosive UR

(1) I proposed a robust portmanteau test for a linear time series model in
the sense of the assumption of the error term by KVB approach. (2) I examined the recent easy
economy policy by bank of Japan by using SVAR models. (3) | found that the rational bubble model
yield a (explosive) unit root model with additive outliers (4) Based on (3) | investigated whether
unit root tests is robust to additive outliers.
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