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(R1) Liu, Y., Kimura, A., Taniguchi, M. and Ombao, M. (2020). A persistent diagram

approach for local Granger causality analysis. In preparation.
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(T1) Akashi, F., Taniguchi, M. and Monti, A.C. (2020) Robust causality test of infinite variance
processes. 'To appear in J. Econometrics .

(T2) Xue, Y. and Taniguchi, M. (2020) Local Whittle likelihood approach for generalized
divergence. To appear in Scand. J. Statist. DOI: 10.1111/sjos.12418

(T3) Xue, Y. and Taniguchi, M. (2020) Modified LASSO estimators for time series regression
models with dependent disturbances. Statistical Methods & Applications DOI:
10.1007/s10260-020-00506-w

(T4) Goto, Y. and Taniguchi, M. (2019) Robustness of zero crossings estimator. J. Time Ser. Anal.
40 815-830.

(T5) Liu, Y., Xue, Y. and Taniguchi, M. (2019) Robust linear interpolation and extrapolation of
stationary time series in Lp. To appear in J.Time Ser. Anal.

(T6) Goto, Y. and Taniguchi, M. (2019) Discriminant analysis based on binary time series. To
appear in Metrika DOI.org/10.1007/s00184-019-00746-1
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(T7) Taniguchi, M. “Time Series Analysis under Non-Standard Settings”
“STATISTICAL TOPOLOGICAL DATA ANALYSIS WORKSHOP”

King Abdullah University of Science and Technology (KAUST), Saudi Arabia

Venue: Building 1, Level 4, Room 4102, January 3 — January 8 , 2020

(T8) Taniguchi, M. “Joint circular distributions in view of higher order spectra of time
series” NCKU-Waseda International Symposium:“Time Series, Machine Learning and
Causality Analysis”

Date: 4-5 September 2019

Venue: 3F Conference Room, Department of Statistics, National Cheng Kung University,
Tainan.

supported by: Japan Scoiety for the Promotion of Science Kiban (S) No.18 H05290
(Taniguchi, M)

(T9) Taniguchi, M. “Time Series Analysis under Non-Standard Settings”
NSYSU-Waseda International Symposium“Time Series, Machine Learning and
Causality Analysis”

Date: 2-3 September 2019, Venue: International Conference Room SC 1005,

College of Science Department of Applied Mathematics,National Sun Yat-sen University,
Kaohsiung.

supported by: Japan Scoiety for the Promotion of Science Kiban (S) No.18 H05290
(Taniguchi, M)

(T10) Taniguchi, M. “Joint circular distributions in view of higher order spectra of time
series”

Workshop : “Workshop on causal inference in complex marine ecosystems”

Date: 11-12 June 2019, Venue: Institute of Marine Research, Bergen Norway
Supported by JSPS KAKENHI Kiban (S) Grand-in-Aid No. 18H05290 (M.Taniguchi){Z
X5,

(T11) Taniguchi, M.. “Time Series Analysis under Non-Standard Settings”

Workshop : “Statistical Methods and Models for Complex Data”

June 5-7, 2019, Department of Law, Economics, Management and Quantitative
Methods (DEMM)Piazza Arechi II - Palazzo De Simone, 82100 Benevento, Italy,
Supported by JSPS KAKENHI Kiban (S) Grand-in-Aid No. 18H05290 (M.Taniguchi).
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