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CURRICULUM VITAE 

Colin Ross McKenzie 

 

Present Work Address:  

Faculty of Economics, Keio University, 2-15-45 Mita, Minato-ku, Tokyo 108-8345, JAPAN. 

Phone: 81-3-5427-1831 (direct). Fax: 81-3-5427-1578.  

EMAIL: mckenzie@econ.keio.osaka-u.ac.jp 

Present Home Address:  

1-25-11-910 Shirogane, Minato-ku, Tokyo 108-007, JAPAN. 

Phone/Fax: 81-3-3447-1813 (please use for confidential communications). 

Date of Birth: 6 December 1957. 

Place of Birth: Melbourne, Australia. 

Citizenship: Australian. 

Marital Status: Married with no children. 

Present Position: 

Professor, Faculty of Economics, Keio University, since April 2003.   

Academic Qualifications: 

1980  B.Ec. (Hons I)(Economics and Econometrics), Australian National University (ANU). 

1987  Ph.D. (Economics and Econometrics), ANU. 

 

Education: 

1976-80  B.Ec./LL.B. Candidate, ANU. 

1980-81 M.Phil. Candidate, Department of Economics, London School of Economics (LSE)

 (part-time). 

1981-82  Ph.D. Candidate, Department of Statistics, ANU. 

1982  Summer Intensive Japanese Language Course, ANU. 

1982  Japanese Language Course, Osaka University of Foreign Studies. 

1982-84 Graduate Research Student, Institute for Economic Research, Kyoto University. 

1983-86  Ph.D. Candidate, Department of Statistics, ANU. 

 

Academic Awards and Distinctions: 

1976  The Shell Company Prize in Economics. 

1977  The Economics Society (Canberra Branch) Prize. 

  The Statistical Society of Australia (Canberra Branch) Prize. 

1978  The United Commercial Travellers' Association Prize. 

  The Statistical Society (Canberra Branch) Prize. 
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1981-82  Commonwealth Postgraduate Research Award. 

1983-86  Commonwealth Postgraduate Research Award. 

1982-84  Japanese Government (Monbusho) Scholarship. 

1986  Saionji-Hamersley Scholarship. 

2004   Fellow of the Modelling and Simulation Society of Australia and New Zealand (in 

Socioeconomic Systems). 

 

Previous Full-time Appointments 

01/1980-06/1980  Tutor, Department of Statistics, Faculty of Economics and Commerce, ANU. 

06/1980-06/1981  Research Assistant, Department of Statistics, LSE. 

09/1982-03/1984  Trainee, Economic Research Institute, Economic Planning Agency (Japan). 

05/1986-11/1986  Researcher, Institute for Monetary and Economic Studies, Bank of Japan. 

11/1986-12/1986  Visiting Fellow, Australia-Japan Research Centre, ANU. 

01/1987-10/1991  Lecturer, Department of Economics, Faculty of Economics and Commerce, 

ANU (on leave July 1989-October 1 1991). 

07/1989-04/1994  Associate Professor, Faculty of Economics, Osaka University. 

07/1990-08/1990  Visiting Fellow, Australia-Japan Research Centre, ANU. 

07/1991-08/1991  Visiting Professor, Department of Economics, University of Western Australia. 

07/1993-12/1993  Visiting Research Fellow, Department of Economics, University of Melbourne. 

12/1993-04/1994  Visiting Fellow, Economic Growth Center, Yale University. 

01/1994   Visiting Researcher, INEGI (Central Statistical Agency), Mexico.  

04/1994-10/2000  Associate Professor, Osaka School of International Public Policy, Osaka 

University (first foreigner at Osaka University to be granted tenure, July 1995). 

04/1995-06/1995  Visiting Associate Professor, Stanford Center for Technology and Innovation, 

Stanford University. 

07/1995-08/1995  Visiting Research Fellow, Department of Economics, University of Western 

Australia. 

01/1996-05/1996  Visiting Associate Professor, Department of Economics, Columbia University. 

04/1996-06/1996 Visiting Associate Professor, Stanford Center for Technology and Innovation, 

Stanford University. 

10/2000-3/2003 Professor, Osaka School of International Public Policy, Osaka University. 

03/2000  Visiting Professor, Department of Economics, University of Western Australia. 

 

Undergraduate Teaching Experience: 

1987-88  Mathematics for Economists, ANU. 

1988  Economics I (Macroeconomics), ANU. 
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1989  Mathematics for Economists A, ANU. 

1989-93  Econometrics, Osaka University (in Japanese). 

1990  The Japanese Economy, Stanford Japan Center. 

1990-93  Seminar on the Japanese Economy, Osaka University (in Japanese). 

1991  Australian Studies, University of Tokyo. 

1991  Quantitative Economics 312, University of Western Australia. 

1992-93 Foreign Cultural Studies (Australia), Tezukayama Gakuin University. 

1993  Economics and Business in Japan, Konan University. 

1993  Mathematical Economics, University of Melbourne. 

1994-95  Seminar on the Japanese Economy, Osaka University (in Japanese). 

1994-96  Advanced Econometrics, Osaka University (in Japanese). 

1995-97  Law and Economics, Osaka University. 

1995-99  Seminar on the Japanese Economy in the World, Osaka University (in Japanese). 

1995-96  Economics and Business in Japan, Stanford Japan Center. 

1996  Economic Development of Japan, Columbia University. 

1996-97  Introduction to the Japanese Economy, Osaka University. 

1997 Economics and Business in Japan, Doshisha University. 

1998-2001        Seminar on Current Problems of the Japanese Economy, Osaka University (in Japanese). 

1999-2000 Seminar on the Japanese Economy, Osaka University (in Japanese).  

2001  Japanese Economy, Short-term Foreign Students Program, Osaka University.  

2002  Economics A (Macroeconomics), Osaka University (in Japanese). 

2002 Finance and Corporate Governance, Osaka University. 

2003-2004  Econometrics I, Keio University (in Japanese). 

2003-  Seminar, Keio University (in Japanese). 

2005-  Applied Econometrics, Keio University. 

2005-2006 Econometrics II, Keio University (in Japanese). 

 

Graduate Teaching Experience: 

1987-89  Mathematical Techniques in Economics I, ANU. 

1987  Special Topic in Advanced Economics (Applied Macroeconomics), ANU. 

1988 Case Studies in Applied Econometrics, ANU (supervision of two students). 

1989-92  Econometrics II, Osaka University (1991-92 in Japanese). 

1989 Special Topic in Econometrics (Econometric Models with Expectations), ANU. 

1991  Mathematical Economics 412, University of Western Australia. 

1992-95  Econometrics I, Osaka University (in Japanese). 

1993  Quantitative Analysis (Labour Econometrics), Osaka University (in Japanese). 
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1993  Mathematical Economics, University of Melbourne. 

1993  Financial Econometrics, University of Melbourne. 

1994-96  Applied Econometrics, Osaka University (in Japanese). 

1994-97  International Policy Coordination, Osaka University (in Japanese). 

1995  Econometrics 1A, Osaka University (in Japanese). 

1995-96  Econometrics 2A, Osaka University (in Japanese). 

1995-97  Seminar on International Public System, Osaka University (in Japanese). 

1997-2002 Applied Econometrics I, Osaka University (in Japanese). 

1997-2003 Applied Econometrics II, Osaka University (in Japanese). 

1997-2001 Law and Economics, Osaka University (in Japanese). 

1998-2002    Project Study (Internship A), Osaka University (in Japanese). 

1998-2003        Project Study (Internship B), Osaka University (in Japanese). 

1998-2000       Advanced Data Analysis, Osaka University (in Japanese). 

1998  Workshop on Paper Writing in English, Osaka University (in Japanese). 

1998-99  Moot Seminar Workshop, Osaka University (in Japanese). 

2000  Workshop on Paper Writing in English, Osaka University (in Japanese). 

2001  Seminar on Advanced Data Analysis I, Osaka University (in Japanese). 

2001-2002 Seminar on Advanced Data Analysis II, Osaka University (in Japanese). 

2002 Applied Econometrics III, Osaka University. 

2002-2003 Thesis Writing, Osaka University (in English and Japanese). 

2003-2004 Mathematical Statistics, Keio University (in Japanese). 

2003-  Econometrics Seminar, Keio University (in Japanese). 

2003-   Public Economics Seminar, Keio University (in Japanese). 

2005-  Advanced Econometrics, Keio University (in Japanese). 

 

Research Grants: 

1988  AJRC Grant for a Project on 'Research and Development Expenditure by Japanese Firms' 

($A2,000). 

1989  Australia Research Council Grant for a Project on 'The Impact of Financial Deregulation 

on the Portfolio Choice of Japanese Life Insurance Companies' ($A5,845). 

1990-91  Foundation to Promote Research on the Japanese Economy Grant for a Project on 'An 

Analysis of Japanese Life Insurance Companies under Financial Liberalization' (600,000 

yen). 

1990  Osaka University, Economics Faculty Investment Trust Endowment Fund Travel Grant for 

a Project on 'Research on Comparing the Business Areas of Japanese and Australian 

Investment Trusts' (500,000 yen).   
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1990-91  Osaka University, Economics Faculty Fortieth Anniversary Fund Grant for a Project on 

'The Term Structure on Interest Rates in Japan' (500,000 yen). 

1991-92  Osaka University, Economics Faculty Fortieth Anniversary Fund Grant for a Project on 

'The Formation of Price Expectations in Japanese Firms' (300,000 yen). 

1992  Twenty-First Century Foundation Grant for a Project on 'Expectations  Formation 

in the Japanese and Australian Foreign Exchange Markets' (2,660,000 yen). 

1992  Ministry of Education (Japan) Research Grant (No. 04853012) for a Project on 'The Impact 

of Financial Deregulation on Spreads in the Gensaki Market and the Relationships Between 

the Financial and Real Economies, and between the Financial Markets' (900,000 yen). 

1992  Ministry of Education (Japan) Travel Grant to attend the Australasian Meeting of the 

Econometric Society, Monash University (484,400 yen). 

1993  Nomura Fund to Promote Science Travel Grant to attend the Far Eastern Meeting of the 

Econometric Society, Taipei, Taiwan (150,000 yen). 

1993  Osaka University Supporters' Association Foundation Grant for a Project on 'Expectations 

Formation of the Yen/$US and Yen/$A Exchange Rates ' (600,000 yen). 

1993-94 Osaka University, Economics Faculty Fortieth Anniversary Fund Grant for a Project on 

'Japanese Macroeconomic Policy' (350,000 yen). 

1994  Osaka University, Faculty of Economics, International Cooperation (Osaka Gas) Fund 

Grant for a Project on 'Japanese Economic Policy: The Role of the Private Sector' (323,574 

yen). 

1995  Ministry of Education (Japan) Travel Grant to attend the International Congress on 

Modelling and Simulation 1995, University of Newcastle (466,325 yen). 

1995  Osaka University, Economics Faculty Fortieth Anniversary Fund Grant for a Post-World 

Congress Econometrics Conference (1,000,000 yen). 

1995-96  Osaka University, OSIPP, Asset Management Service Industry Fund Grant for a Project on 

'Forty Five Years of Diagnostic Testing: The Impact on Empirical Research in Economics' 

(350,000 yen). 

1996  Osaka University, OSIPP, Asset Management Service Industry Fund Grant for a Project on 

'Unit Roots and Cointegration: The Impact on Applied Research in Economics' (300,000 

yen). 

1996  Osaka University, Faculty of Economics, Economics of Risk and Information (Tokio 

Marine and Fire Insurance) Fund Grant for a Project on 'Economic Research' (300,000 

yen). 

1996-99  Ministry of Education (Japan) Research Grant (No. 08630090) for a Project on 'Fund 

Raising by Japanese Firms Issuing Commercial Paper' (1,600,000 yen over three years). 

1997-98  Osaka University, OSIPP, Asset Management Service Industry Fund Grant for a Project on 
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'Problems with Hypothesis Testing' (280,000 yen). 

1997-98  Osaka University, Faculty of Economics, Economics of Risk and Information (Tokio 

Marine and Fire Insurance) Fund Grant for a Project on 'Applied Economic Research' 

(425,000 yen). 

1997-98  Osaka University, Faculty of Economics, Economics of Risk and Information (Tokio 

Marine and Fire Insurance) Fund Grant for a Project on 'Economic Research' (350,000 

yen). 

1997  Osaka University Supporters' Association Foundation Travel Grant to attend the 

Australasian Meeting of the Econometric Society, University of Melbourne (150,000 yen). 

1997  Ministry of Education (Japan) Travel Grant to attend the European Meeting of the 

Econometric Society, Toulouse, France (630,400 yen). 

1997  Nomura Fund to Promote Science Travel Grant to attend MODSIM97, University of 

Tasmania (350,000 yen). 

1998-1999 Osaka University, OSIPP, Personal Financial Services Fund Grant for Project on 

'International Public Policy' (250,000 yen). 

1998 Ministry of Education (Japan) Travel Grant to attend the South-American Meeting of the 

Econometric Society, Lima, Peru (600,000 yen). 

1999 Japanese Economic Association Travel Grant to attend the Far Eastern Meeting of the 

Econometric Society, Singapore (120,000 yen). 

1999 Ministry of Education (Japan) Travel Grant to attend the MODSIM99, University of 

Waikato, Hamilton, New Zealand (486,000 yen). 

1999-2000  Osaka University, OSIPP, Personal Financial Services Fund Grant for Project on 'Problems 

of Estimation and Testing in Finance' (200,000 yen). 

1999-2000 Research Assistant Funds for a Project on 'Event Studies in Finance', Ministry of Education 

(Japan) (273,000 yen). 

2000 Nomura Fund to Promote Science Travel Grant to attend the World Congress of the 

Econometric Society, Seattle, USA (300,000 yen). 

2000-2004  Ministry of Education, Culture, Sports, Science and Technology (Japan) Basic Research 

Type C Grant (No. 12630099) for a Project on 'An Econometric Analysis of Event Studies' 

(principal and sole researcher, 2,900,000 yen over four years). 

2000-2001  Research Assistant Funds for a Project on 'Research on the Demutualization of Japanese 

Life Insurance Companies, Ministry of Education (Japan) (226,800 yen). 

2000-2001  Osaka University, OSIPP, Personal Financial Services Fund Grant for Project on 'Education 

and Research in International Public Policy' (500,000 yen). 

2000-2001  Osaka University, OSIPP, Personal Financial Services Fund Grant for Project on 'On the 

Corporate Governance of Life Insurance Companies' (340,000 yen). 
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2001-2003  Ministry of Education, Culture, Sports, Science and Technology (Japan) Basic Research 

Type A Grant (No. 13303005) for a Project on 'Investigation and Research on the 

Development of an Overall Policy Evaluation Model (including the Environment)’ 

(co-researcher, 39,700,000 yen over two years). 

2001-2004  Ministry of Education, Culture, Sports, Science and Technology (Japan) Basic Research 

Type B Grant (No. 13303005) for a Project on 'Structural Reform in the Western Region of 

Oceania and the Future of Inter-Country (co-researcher, 14,6000,000 yen over three years). 

2001-2003 Ministry of Education, Culture, Sports, Science and Technology (Japan) Special Fund for 

Internees [Funds to Promote Internship Programs] (146,000 yen for 2001 academic year). 

2001-2003 Foundation to Promote Research on the Japanese Economy Grant for a Project on ‘On the 

Impact of Amendments to the Securities and Exchange Law on Competition between 

Securities Companies and Banks' (400,000 yen, principal researcher). 

2002-2004  Japan Securities Scholarship Foundation Research Grant for a Project on ‘Competition 

between Banks and Securities Companies in the Euro Underwriting Market: The 

Possibilities for Conflict of Interest’  (900,000 yen, principal researcher). 

2003- Ministry of Education, Culture, Sports, Science and Technology (Japan) 21st Century COE 

Grant for a Project on the ‘Development of a Theory of Market Quality and an Empirical 

Analysis Using Panel Data’ (co-researcher, 140,000,000 yen in fiscal year 2003, 

151,700,000 yen in fiscal year 2004). 

2003 Keio University, Faculty of Economics’ Research & Teaching Fund Travel Grant (140,000 

yen). 

2003-2004 Keio University’s Project Promotion Fund Research Grant for a Project on ‘The Role of 

Diagnostic Testing in Panel Data Analysis’ (300,000 yen). 

2005 Zengin Foundation for Studies on Economics and Finance Research Grant for a Project on 

‘The Impact of New Information on the Japanese Stock and Share Markets’ (1,000,000 

yen). 

2005- Ministry of Education, Culture, Sports, Science and Technology (Japan) 21st Century COE 

Grant for a Project on the ‘Price Formation in the Stock and Bond Markets and Monetary 

Policy’ (principal researcher, 4,800,000 yen in fiscal year 2005, 4,500,000 in fiscal year 

2006). 

 

Other Activities: 

1987-89  Faculty of Economics and Commerce representative on Faculty of Asian Studies, ANU. 

1989  Member of Committee Investigating an Exchange Agreement with the University of 

California, Osaka University. 

1989-92 Member of the Committee to Select Students for Study Abroad, Osaka University.  
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1990 Lecturer in the Radio Lectures on 'The Japanese Economy in the World', Osaka University. 

1990-91  Member of the Subject Liaison Committee for University Entrance Exams, Osaka 

University. 

1990-93  Adviser to Exchange Students from the University of California System, Faculty of 

Economics, Osaka University. 

1991  Member of the Organizing Committee and Panelist for the International Symposium on 

'Japan's Role in the World Economy' sponsored by Osaka University. 

1991-92  Member of the Research Group on Savings Trends, Ministry of Finance (Japan). 

1991-92  Chair, Search Committee (Industrial Organization), Theory-Policy Group, Faculty of 

Economics, Osaka University. 

1992-93  Joint seminar convener, Faculty of Economics, Osaka University. 

1992-94  Member, Management Committee of Osaka University Staff Club. 

1993  Member, Committee Investigating the Undergraduate Curriculum, Faculty of Economics, 

Osaka University. 

1993  Chair, Search Committee (Macroeconomics), Theory-Policy Group, Faculty of Economics, 

Osaka University. 

1993  Member, Selection Committee for Secretaries for Theory-Policy Group, Faculty of 

Economics, Osaka University. 

1993  Lecturer in 'Japanese Economy in Transition' Course, Osaka City Board of Education. 

1993  Masters thesis examiner, Department of Economics, University of Western Australia 

(twice).  

1993-97  Editor, Discussion Papers in Economics and Business, Osaka University. 

1994-95  Member, Graduate Curriculum Investigation Committee, Graduate School of Economics, 

Osaka University. 

1994-98  Member, Computer Committee, Osaka University. 

1994-95  Member, Computer Committee, Faculty of Economics, Osaka University. 

1994-96  Member, Information and Communication System Committee, Osaka University. 

1994-97  Member, International Exchange Committee, OSIPP, Osaka University. 

1994-99  Member, Finance Forum (sponsored by Ministry of Posts and Telecommunications). 

1994-95  Member, Study Group on the Outlook for the Industrial Structure on the Kinki Region, 

Ministry of International Trade and Industry (report completed 19 June 1995). 

1994-96  Member, Study Group on Personal Financial Services in a Networked Society, Ministry of 

Posts and Telecommunications (report completed May 1996). 

1995  Member, Third Subcommittee on Industry and Finance Study Group on Rebuilding Hyogo 

Prefecture (first proposals issued 27 March 1995, second proposals issued 28 June 1995). 

1995-2003 Director, Japan-Australia Society of Osaka. 
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1995-96  Member, Study Group on Japanese Firms in the 21st Century, sponsored by the Japan 

Economic Research Centre. 

1995  Chair, Search Committee (Industrial Organization), Economic Theory-Policy Group, 

Graduate School of Economics, Osaka University.  

1995  Member, Ad-hoc Committee on Masters Thesis Examination Rules, Economic 

Theory-Policy Group, Graduate School of Economics, Osaka University. 

1995-98  Member, Study Group on Energy Issues (Kyoto Group). 

1996-99 Member, OSIPP Computer Room Management Committee, Osaka University. 

1997  Address on 'Market Economy and Business Management – Preconditions to Participate in 

the Global Economy' to the Kamchatka Seminar, Kamchatka, Russia. 

1997 Address on 'Cooperation between Business, Universities and the Bureaucracy in Australia 

and Japan', Fifth Monthly Forum of the Council to Promote Advanced Information, Osaka, 

November. 

1997-98  Member, Study Group on Personal Financial Services in an Era of Change in the Payments 

System, Ministry of Posts and Telecommunications (Japan). 

1997-2001 Member, OSIPP Graduate Studies Committee, Osaka University. 

1997-99  Member, OSIPP Future Planning Committee, Osaka University. 

1997-2003 Seminar Convener, IPP Seminar Series, OSIPP, Osaka University. 

1997-2001  Member, OSIPP Public Relations Committee, Osaka University (member responsible for 

OSIPP’s Home Page). 

1997-2001 Member, OSIPP Endowed Chair Management Committee, Osaka University. 

1998  Member, Committee to Support Disabled Students, Osaka University. 

1998-  Member, Roundtable on the Financial System, Tokio Marine and Fire Insurance Company. 

1998-99 Member, Fifth Anniversary Commemoration Committee, OSIPP, Osaka University. 

1999 Member, Selection Committee for OSIPP Secretaries Office, OSIPP, Osaka University. 

1999 Ph.D. thesis examiner, Department of Economics, University of Western Australia (twice). 

1999  Referee for the Marsden Fund, The Royal Society of New Zealand. 

1999-2000 Member, Study Group on the Japanese Financial System (sponsored by Ministry of Posts 

and Telecommunications).  

1998-2003.1 Chair, OSIPP Graduate Studies Committee, Osaka University. 

1999-2001 Chair, OSIPP Network Centre Committee, Osaka University. 

1999-2001 Member, OSIPP Advisory Board Management Committee, Osaka University 

1999-2000  Member, Investigative Committee of Specialists, Osaka Prefecture Comprehensive 

Planning Council. 

1999-2000 Member of the Organizing Committee for OSIPP’s External Review (member responsible 

for compiling the English Review Report). 
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2000  Keynote speaker and panel discussant for a symposium on 'Australia and Japan: the 100 

Years of the 21st Century – Future World Resource Problems', Tokyo, organized by the 

Japan Australia New Zealand Society. 

2000-  Standing Referee for the Marsden Fund, The Royal Society of New Zealand. 

2000-  Member, Public Relations Committee, Japanese Economics Association. 

2000  Member, Curriculum Council, Osaka University. 

2001-2003 Chair, Entrance Exams Committee, OSIPP, Osaka University. 

2001-2003 Member, Osaka University Press Committee, Osaka University. 

2001-2002 Member, Committee to Revise the Agreement Governing Relationship between OSIPP and 

the Graduate School of Economics, Osaka University. 

2001-2002 Member, Investigative Committee of Specialists, Osaka Prefecture Comprehensive 

Planning Council. 

2002-2003 Chair, Future Planning Committee, OSIPP, Osaka University. 

2003-2005 Member, Faculties of Commerce and Economics Library Committee, Keio University. 

2003  Member, Overseas Academic Exchange Committee, Keio University. 

2004-2005  Member, Research & Teaching Fund Management Committee, Faculty of Economics, Keio 

University. 

2004- Senior Economist, Japan Centre for Economic Research. 

2005-2006 Fellow, Research Institute of Economy, Trade and Industry. 

2005-  Fellow, East Asian Economic Association. 

2005-   Member, Management Committee, International Center, Keio University. 

2005-  Deputy Director, International Center, Keio University. 

2005-  Chair, Curriculum Committee, International Center, Keio University. 

2006-  Deputy Chair, Entrance Examination Committee, Faculty of Economics, Keio University. 

 

Participation at Major Professional Meetings, Conferences and Workshops 

1.  Australasian Meeting of the Econometric Society, University of Sydney, Sydney, August 1984 (paper). 

2.  Twenty-Sixth Summer Research Institute of the Australian Mathematical Society in conjunction with the 

Canberra Branch of the Statistical Society of Australia, ANU, Canberra, January 1986 (paper). 

3.  Conference on Australian Monetary Policy Post-Campbell, Melbourne, August 1987 (discussant). 

4.  Conference on Macroeconomic Modelling, ANU, Canberra, August 1987 (discussant). 

5.  AJRC-FAIR sponsored Conference on 'The Impact of Developments in Japan's Financial Markets in Asia 

and the Pacific', ANU, Canberra, November 1987 (organizer and paper). 

6.  AJRC Wool Project Workshop, ANU, Canberra, February 1988 (discussant). 

7.  Seventh Biennial Conference of the Asian Studies Association, ANU, Canberra, February 1988 (paper). 

8.  Australian Economics Congress, ANU, Canberra, August-September 1988 (member of the Organizing 
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Committee and paper). Conference reviewed in Journal of Economic Surveys, 2 (1988), 377-383. 

9.  AJRC sponsored conference on 'Japanese Corporate Organization and International Adjustment', ANU, 

Canberra, September 1988 (paper). 

10. Seventh Analytic Economics Workshop, ANU, Canberra, February 1989 (discussant). 

11. Ministry of Education sponsored 'Econometrics Conference', Kyoto, January 1990 (paper). 

12. Western Meeting of the Japan Association of Economics and Econometrics, Tezukayama University, June 

1990 (paper, presentation in Japanese). 

13. Fourth Australian Studies Symposium, University of Tokyo, June 1990 (paper, presentation in Japanese). 

14. Twenty-Eighth Econometrics Research Conference, Lake Biwa, July 1990 (paper, presentation in 

Japanese). 

15. 'Japanese Investment Abroad' Workshop, AJRC, ANU, Canberra, July 1990 (two papers). 

16. Annual Meeting of the Japan Association of Economics and Econometrics, Kansei Gakuin University, 

October 1990 (paper, presentation in Japanese). 

17. North American Winter Meeting of the Econometric Society, Washington D.C., December 1990 (paper). 

18. Australasian Meeting of the Econometrics Society, University of New South Wales, Sydney, July 1991 

(invited paper). 

19. Australasian Meeting of the Econometrics Society, Monash University, Melbourne, July 1992 (paper). 

20. Kansai Quantitative Analysis Study Group, Kyoto University, Kyoto, December 1992 (invited paper). 

21. Western Meeting of the Japanese Association of Economics and Econometrics, Osaka City University, 

Osaka, June 1993 (paper, presentation in Japanese). 

22. Australian Studies Association of Japan 1993 Conference, Obirin University, Tokyo, June 1993 (paper, 

presentation in Japanese). 

23. Far Eastern Meeting of the Econometrics Society, Academia Sinica, Taipei, June 1993 (paper). 

24. Australasian Meeting of the Econometrics Society, University of Sydney, Sydney, July 1993 (paper). 

25. Second Conference on the Contemporary Japanese Economy, Macquarie University, Sydney, August 1993 

(discussant). 

26. Conference on 'Recent Developments in the Theory of the Firm', University of Melbourne, August 1993 

(paper). 

27. Policy Implementation in Japan Workshop, National University of Singapore, Singapore, October 1993 

(paper). 

28. Fifth Annual Melbourne Money and Finance Conference, Melbourne, November 1993 (discussant). 

29. International Congress on Modelling and Simulation, University of Western Australia, Perth, December 

1993 (member of Steering Committee, paper and session chair). 

30. Second Meeting of the Kansai Quantitative Analysis Study Group, Kobe University, Kobe, June 1994 

(paper, presentation in Japanese). 

31. Annual Meeting of the Japan Association of Economics an Econometrics, Nanzan University, Nagoya, 
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September 1994 (discussant in Japanese). 

32. Third Meeting of the Kansai Quantitative Analysis Study Group, Osaka University, Osaka, May 1995 

(paper, presentation in Japanese). 

33. Third Annual Meeting of the Japan Financial Economics Association, Yokohama National University, 

Yokohama, May 1995 (paper, presentation in Japanese). 

34. Western Meeting of the Japan Association of Economics and Econometrics, Fukuoka University, Fukuoka, 

June 1995 (paper, presentation in Japanese). 

35. Osaka Econometric Conference, Osaka University, Osaka, August 1995 (organizer). Conference reviewed 

in Journal of Economic Surveys, 10 (1996), 115-122. 

36. Annual Meeting of the Japan Association of Economics and Econometrics, Gakushuin University, Tokyo, 

September 1995 (paper, presentation in Japanese; discussant in Japanese). 

37. International Congress on Modelling and Simulation, University of Newcastle, Newcastle, November 1995 

(keynote address, two papers and session chair). 

38. Conference on 'Microeconomic Reform and Deregulation in Japan' sponsored by Columbia and Osaka 

Universities, Columbia University, New York, February 1996 (joint organizer and paper). 

39. Western Meeting of the Japan Association of Economics and Econometrics, Nagasaki University, Nagasaki, 

May 1996 (member of Program Committee). 

40. Annual Meeting of the Japan Association of Economics and Econometrics, Osaka University, Osaka, 

September 1996 (invited address in Japanese; discussant in Japanese). 

41. NBER-TCER-CEPR Conference on 'Purchasing Power Parity Revisited: The Exchange Rate and Price 

Movements, Theory and Evidence', Tokyo, December 1996 (discussant). 

42. Conference on 'Australasia-Japan Comparative Economic and Public Sector Restructuring' sponsored by 

the University of Melbourne and Osaka University, Melbourne University, Melbourne, February 1997 (joint 

organizer and paper). 

43. Western Meeting of the Japan Association of Economics and Econometrics, Shiga University, Hikone, May 

1997 (discussant in Japanese). 

44. Australasian Meeting of the Econometrics Society, University of Melbourne, Melbourne, July 1997 (paper 

and session chair) . 

45. European Meeting of the Econometric Society, Universite des sciences sociales, Toulouse, France, August 

1997 (paper). 

46. International Congress on Modelling and Simulation – MODSIM97, University of Tasmania, Hobart, 

December 1997 (two papers and session chair). 

47. Fifth Meeting of the Kansai Quantitative Analysis Study Group, Kobe University, Kobe, December 1997 

(paper, presentation in Japanese). 

48. Conference on 'The New Role of Government in a Market Economy' sponsored by Nanyang and Osaka 

Universities, Nanyang University, Singapore, February 1998 (discussant). 
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49. Spring Meeting of the Japanese Economic Association, Aoyama Gakuin University, Tokyo, June 1998 

(paper, presentation in Japanese). 

50. NFA/APFA First Joint International Conference, Tokyo, July 1998 (discussant and session chair). 

51. Japan Statistical Society Annual Conference, Chuo University, Tokyo, July 1998 (paper, presentation in 

Japanese). 

52. 16th Latin American Meeting of the Econometric Society, Pontificia Universidad Catolica del Peru, Lima, 

August 1998 (paper and discussant). 

53. 6th International Convention of the East Asian Economic Association, Kita Kyushu, September 1998 

(discussant on two papers). 

54. Annual Meeting of the Japanese Economic Association, Ritsumeikan University, Kusatsu, September 1998 

(member of the Program Committee, paper with presentation in Japanese, discussant in Japanese, and 

session chair). 

55. Finance Forum Conference, Okuike, December 1998 (paper, presentation in Japanese). 

56. Spring Meeting of the Japanese Economic Association, Kagawa University, Takamatsu, May 1999 

(discussant in Japanese). 

57. Seventh Annual Meeting of the Nippon Finance Association, Aoyama Gakuin University, Tokyo, June 1999 

(discussant in Japanese). 

58. Far Eastern Meeting of the Econometric Society, Singapore, July 1999 (paper and session chair for two 

sessions). 

59. Sixth Asia-Pacific Finance Association Conference, Melbourne, July 1999 (discussant on two papers and 

session chair). 

60. Autumn Meeting of the Japanese Economic Association, University of Tokyo, Tokyo, October 1999 

(discussant in Japanese). 

61. Seventh Meeting of the Kansai Quantitative Analysis Study Group, Kyoto University, Kyoto, November 

1999 (paper, presentation in Japanese). 

62.  International Congress on Modelling and Simulation – MODSIM99, University of Waikato, Hamilton, 

New Zealand, December 1999 (two papers and session chair for two sessions). 

63. Personal Financial Services Endowment Conference, Osaka University, Osaka, February 2000 (member 

of Program Committee, discussant in Japanese, and session chair). 

64.  Japanese Financial System Study Group Conference, Osaka, March 2000 (paper). 

65.  Spring Meeting of the Japanese Economic Association, Yokohama City University, Yokohama, May 2000 

(discussant in Japanese and session chair). 

66.  Eighth Annual Conference of the Japan Finance Association, Jochi University, Tokyo, June 2000 

(discussant in Japanese).  

67.  29th Annual Conference of Economists, Gold Coast, Queensland, July 2000 (paper). 

68. Fifth Biennial Conference of the Centre for Japanese Economic Studies on ‘Can the Japanese Change? 
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Economic Reform in Japan’, Centre for Japanese Economic Studies, Macquarie University, July 2000 

(discussant). 

69. Seventh Asia-Pacific Finance Association Annual Conference, Shanghai, July 2000 (paper and session 

chair). 

70. Annual Autumn Meeting of the Japanese Economic Association, Osaka Prefectural University, September 

2000 (paper in Japanese and session chair). 

71. NBER/CIRJE/EIJS/CEPR Japan Project Meeting, Tokyo, September 2000 (discussant). 

72. Japanese Financial System Study Group Conference, Osaka, November 2000 (paper in Japanese). 

73. 7th International Convention of the East Asia Economic Association, Singapore, November 2000 

(discussant, session chair and member of the Program Committee). 

74. Ninth Annual Conference of the Japan Finance Association, Waseda University, June 2001 (discussant in 

Japanese). 

75. 2001 Far Eastern Meeting of the Econometric Society, Kobe, July 2001 (paper and session chair). 

76. Third CIEJE/TCER Macro Conference, Osaka, September 2001 (discussant in Japanese). 

77. Annual Autumn Meeting of the Japanese Economic Association, Hitotsubashi University, October 2001 

(discussant in Japanese). 

78. International Congress on Modelling and Simulation – MODSIM2001, Australian National University, 

Canberra, Australia, December 2001 (Time Series Analysis session convenor, two papers, session chair). 

79. NBER/CIRJE/EIJS/CEPR Conference on Structural Impediments to Growth in Japan, Tokyo, March 

2002 (discussant). 

80. Tenth Annual Conference of the Nippon Finance Association, Hitotsubashi University, June 2002 (paper, 

presentation in Japanese). 

81. Spring Meeting of the Japanese Economic Association, Otaru University of Commerce, June 2002 (paper, 

presentation in Japanese).  

82. Annual Meeting of the Japanese Economic Association, Hiroshima University, October 2002 (paper, 

presentation in Japanese; discussant in Japanese, session chair). 

83. Eighth International Convention of the East Asian Economic Association, Malaysia, November 2002 

(Program Committee Member).  

84. International Congress on Modelling and Simulation – MODSIM2003 – Townsville, Australia, July 2003 

(paper, Times Series Analysis session convenor and chair, Finance session convenor and chair). 

85. Annual Meeting of the Japanese Economic Association, Meiji University, October 2003 (discussant in 

Japanese). 

86. Australasian Meeting of the Econometric Society – ESAM04, Melbourne, July 2004 (paper, Econometric 

Methods session chair). 

87. Autumn Meeting of the Japanese Economic Association, Okayama University, September 2004 (paper, 

presentation in Japanese, discussant in Japanese). 
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88. Ninth International Convention of the East Asian Economic Association, Chinese University of Hong 

Kong, November 2004 (paper, discussant, program committee member). 

89. ‘Consent and Decision Concerning Life and Death’, Tokyo University International Conference, 

University of Tokyo, December 2004 discussant). 

90. Hitotsubashi Conference on Economic Statistics, Hitotsubashi University, December 2004 (paper, 

presentation in Japanese). 

91. Fourth Panel Survey Conference, Institute for Research on Household Economics, Tokyo, December 

2004 (paper, presentation in Japanese). 

92. Twelfth Kansai Quantitative Analysis Study Group, Hiroshima University, Hiroshima, January 2005 

(paper, presentation in Japanese). 

93. Osaka University’s COE sponsored Behavioural Economics Conference, Awajishima, February 2005 

(discussant in Japanese, session chair). 

94. Spring Meeting of the Japanese Economic Association, Kyoto Sangyo University, June 2005 (paper, 

presentation in Japanese, discussant in Japanese). 

95. Thirteenth Annual Conference of the Japan Finance Association, Yokohama National Waseda University, 

June 2005 (paper, presentation in Japanese). 

96. Annual Autumn Meeting of the Japanese Economic Association, Chuo University, September 2005 

(discussant on two papers in Japanese). 

97. International Congress on Modelling and Simulation – MODSIM05 – Melbourne, Australia, December 

2005 (Times Series Analysis session convenor and chair, and Finance session convenor and chair, paper). 

98. Australasian Meeting of the Econometric Society – ESAM06, Alice Springs, July 2006 (paper, 

Investment session chair). 

99. 10th International Convention of the East Asian Economic Association, Peking, November 2006 

(Program Committee Member). 

100. Nippon Finance Association 2007 Convention, Keio University, Tokyo, July 2007 (Program 
Committee Chair). 

101. Association of Pacific Rim Universities 8th Doctoral Students Conference, Keio University, 

July-August 2007 (Steering Committee Member). 
 

Book Manuscript Refereeing 

Cambridge University Press; Oxford University Press; Routledge. 

 

Fields of Interest 

Econometrics, financial markets, Japanese economy. 

 

Beta - Testing of Software 
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Microfit Version 4.0 for Oxford University Press. 

 

Membership of Academic Societies 

Asia-Pacific Finance Association; Australian Studies Association of Japan; East Asia Economic Association; 

Econometric Society; Japanese Economics Association; Japan Financial Economics Society; Japan Statistical 

Society; Keio Economic Society; Modelling and Simulation Society of Australia and New Zealand. 

 

Journal Refereeing 

Asian Economic Journal (Assistant Editor, 1997-2002, 2005-; Managing Editor 2002-2004); Asian Economic 

Policy Review (Managing Editor, 2004-); Australian Journal of Political Science;  Asia Pacific Journal of 

Economics and Business; Asian-Pacific Financial Markets; Econometric Reviews; Economic Journal; 

Economic Record (Book Review Co-editor, 1987-89); Economic Studies Quarterly; Environmental Economics 

and Policy Studies; Environmental Modelling and Software (Associate Editor, 1997-present); European 

Economic Review; Federal Law Review; International Economic Review; Japan and the World Economy; 

Japanese Economic Review (Associate Editor, 1997-2004); JCER Economic Journal, Journal of Applied 

Econometrics; Journal of Business and Economic Statistics; Journal of Econometrics; Journal of Economic 

Surveys (Associate Editor, 1996-2002); Journal of the Japanese and International Economies; Keio Economic 

Studies, Kinyu Keizai Kenkyu (Research in Financial Economics); Mita Gakkai Zasshi (Mita Journal of 

Economics) (member of Editorial Board, 2006-); New Zealand Economic Papers; Osaka Economic Papers 

(member of editorial board, 1993-96); Pacific Economic Papers; Review of Economics and Statistics. 
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COLIN ROSS MCKENZIE 

PUBLICATIONS 

 

Theses 

1.  McKenzie, C.R., The Portfolio Behaviour of the Major Australian Trading Banks: An Empirical 

Investigation, honours thesis, Department of Statistics, ANU, 1979, 109pp. (Supervisors: Professor 

R.D. Terrell and Dr. T.J. Valentine). 

2. McKenzie, C.R., Issues in Foreign Exchange Policy in Japan: Sterilized Intervention, Currency 

Substitution and Financial Liberalization, Ph.D. thesis, ANU, 1986, 217pp. (Supervisors:  Professor 

R.D. Terrell and Dr. P.D. Drysdale). 

 

Books 

1. Matsuura, K. and C. McKenzie, EViews による計量経済分析 (Econometric Analysis Using 

EViews), Toyo Keizai Publishing, 2001. 

2. Matsuura, K. and C. McKenzie, EViews による計量経済学入門(Introductory Econometrics Using 

EViews), Toyo Keizai Publishing, 2005. 

 

Edited Volumes 

1. McKenzie, C. and M. Stuchbury (eds), Japanese Financial Markets and the Role of the Yen, Sydney: 

Allen & Unwin, 1992 includes chapters entitled "Overview: Japanese Financial Markets and the 

International Role of the Yen" (with M. Stutchbury)*; and "Recent Developments in Japan's Financial 

Markets".  Reviewed in The Journal of Japanese Studies, 20(1) (1994), 276-280 (W. Rapp), and 

noted in the Economic Journal, 105 (1995), 255-256 (J. Corbett). 

 

Translations: Translation Editor 

1. Japan's Foreign Exchange Policy, 1971-82, Sydney: Allen & Unwin, 1991.  English translation 

editor of R. Komiya and M. Suda (1983), 現代国際金融論[歴史・政策編] (Contemporary 

International Finance [Volume on History and Policy]), Tokyo: Nihon Keizai Shinbun.  (Joint 

translator with C. Boyles, D. Lawson, H. Lesbirel, P. Sheard and R. Westcott).  Reviews in the 

Journal of the Japanese and International Economies, 6(3) (1992), 303-304 (R.I. McKinnon), 

Economic Record, 68 (1992), 199-200 (A. Kawaguchi), and Weltwirtschaftliches Archiv, 128(3) 

(1992), 600-602 (G. de Brouwer). 
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Edited Conference Proceedings 

1. McKenzie, C.R. Proceedings of the Osaka Econometrics Conference, 30-31 August 1995, Faculty of 

Economics, Osaka University. 

 

Journal Articles 

1. Harvey, A.C. and C.R. McKenzie, "Algorithm AS182: Finite Sample Prediction with ARIMA 

Processes", Applied Statistics, 31(2) (1982), 180-187. 

2. Bera, A.K. and C.R. McKenzie, "Alternative Forms and Properties of the Score Test", Journal of 

Applied Statistics, 13(1) (1986), 13-25.    

3. Bera, A.K. and C.R. McKenzie, "Test for Normality with Stable Alternatives", Journal of Statistical 

Computation and Simulation, 25 (1986), 37-52. 

4. Bera, A.K. and C.R. McKenzie, "Additivity and Separability of the Lagrange Multiplier, Likelihood 

Ratio and Wald Tests", Journal of Quantitative Economics, 3(1) (1987), 53-63. 

5. McAleer, M., C.R. McKenzie and A.D. Hall, "Testing Separate Time Series Models", Journal of 

Time Series Analysis, 9(2) (1988), 169-189.  

6. McKenzie, C.R., "Rational Expectations in Financial Markets and the Murphy Model: Comment", 

Australian Economic Papers, 27 (Supplement) (1988), 89-91. 

7. Godfrey, L.G., M. McAleer and C.R. McKenzie, "Variable Addition and Lagrange Multiplier Tests 

for Linear and Logarithmic Regression Models", Review of Economics and Statistics, 70(3) (1988), 

492-503. 

8. McAleer, M. and C.R. McKenzie, "Keynesian and New Classical Models of Unemployment 

Revisited", Economic Journal, 101 (1991), 359-381. 

9. McAleer, M. and C.R. McKenzie, "When Are Two Step Estimators Efficient?", Econometric Reviews, 

10(2) (1991), 235-252. 

10. McKenzie, C.R., "Money Demand in an Open Economy", Journal of the Japanese and International 

Economies, 6(2) (1992), 176-198. 

11. McAleer, M. and C.R. McKenzie, "Recursive Estimation and Generated Regressors", Economics 

Letters, 39(1) (1992), 1-5. 

12. McKenzie, C.R., "Using Instrumental Variable Techniques to Compute Standard Errors", Osaka 

Economic Papers, 41(2-3) (1992), 359-366. 

13. McKenzie, C., "貯蓄とボーナス制度との関係：再検討 (The Relationship between Savings and 

the Bonus System: A Reinvestigation)", ファナンシャル・レビュー (Financial Review, a journal 

published by the Japanese Ministry of Finance), 25 (1992), 135-146. 

14. McAleer, M., C.R. McKenzie and M.H. Pesaran "Cointegration and Direct Tests of the Rational 
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Expectations Hypothesis", Econometric Reviews, 13(2) (1994), 231-258. 

15. McKenzie, C.R. and M. McAleer, "On the Effects of Misspecification Errors in Models with 

Generated Regressors", Oxford Bulletin of Economics and Statistics, 56(4) (1994), 441-455. 

16. Jarque, C.M. and C.R. McKenzie, "Testing for Multivariate Normality in Simultaneous Equations 

Models", Mathematics and Computers in Simulation, 35(3-4) (1995), 323-328. 

17. McKenzie, C.R., "Unit Roots and Cointegration Analysis: The Impact on Empirical Analysis in 

Economics", Japanese Economic Review, 48(1) (1997), 18-28. 

18. McKenzie, C.R., "The Properties of Some Two Step Estimators of ARMA Models", Mathematics and 

Computers in Simulation, 43(3-6) (1997), 451-456. 

19. McKenzie, C.R. and C.A. Kapuscinski, "Estimation in a Linear Model with Serially Correlated 

Errors When Observations Are Missing", Mathematics and Computers in Simulation, 44(1) (1997), 

1-9. 

20. McKenzie, C.R. and M. McAleer, "On Efficient Estimation and Correct Inference in Models with 

Generated Regressors: A General Approach", Japanese Economic Review, 48(4) (1997), 368-389. 

21. Lim, G.C. and C.R. McKenzie, "Testing the Rationality of Expectations in the Australian Foreign 

Exchange Market Using Survey Data with Missing Observations", Applied Financial Economics 

18(2) (1998), 181-190. 

22. McKenzie, C.R., "Economic and Public Sector Restructuring in Japan", International Public Policy 

Studies, 2(1) (1998), 37-63. 

23. Toda, H.Y. and C.R. McKenzie, "LM Tests for Unit Roots in the Presence of Missing Observations: 

Small Sample Evidence", Mathematics and Computers in Simulation, 48(4-6) (1999), 457-468.  

24. McKenzie, C.R., M. McAleer and L. Gill, "Simple Procedures for Testing Autoregressive versus 

Moving Average Errors in Regression Models", Japanese Economic Review, 50(3) (1999), 239-252. 

25. Goto, U. and C.R. McKenzie, "An Event Study of Environmentally Conscious Shareholders in the 

Japanese Power Industry", Environmental Modelling and Software, 16(6)(2001), 517-524. 

26. Goto, U. and C.R. McKenzie, "Price Collusion and Deregulation in the Japanese Retail Gasoline 

Market", Mathematics and Computers in Simulation, 59(2002) 187-195. (an earlier version appeared 

in Oxley, L., F. Scrimgeour and M. McAleer (eds), Proceedings of the International Congress on 

Modelling and Simulation, Volume 2, Modelling and Simulation Society of Australia and New 

Zealand, (1999)).  

27. McKenzie, C.R. and M. McAleer, "Comparing Tests of Autoregressive Versus Moving Average 

Errors in Regression Models Using Bahadur's Asymptotic Relative Efficiency", Communications in 

Statistics - Theory and Methods, 31(8) (2002) 1349-1371. 

28. Sakata, K. and C.R. McKenzie, "The Accumulation of Human Capital and the Sectoral Shifts 

Hypothesis for Different Age Groups", Mathematics and Computers in Simulation, 64(3-4) (2004) 

459-465.  
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29. McKenzie, C.R. and S. Takaoka, "Deregulation of Bank Underwriting Activities: Impacts in the 

Euro-yen and Japanese Corporate Bond Markets", Mathematics and Computers in Simulation, 

68(5/6) (2005) 529-538. 

30. Takaoka, S. and C.R. McKenzie, "The Impact of Bank Entry in the Japanese Corporate Bond 

Underwriting Market", Journal of Banking and Finance, 30(1) (2006) 59-83. 

31. Ito, T., A. Kojima, C. McKenzie and S. Urata, "Editors’ Introduction", Asian Economic Policy 

Review, 1(1) (2006), 1-14. 

32. Ito, T., A. Kojima, C. McKenzie and S. Urata, "Editors’ Introduction", forthcoming Asian Economic 

Policy Review, 1(2) (2006). 

 

Chapters in Books 

1. Harvey, A.C., C.R. McKenzie, M.J. Desai and D. Blake "Irregular Data Revisions", in Zellner, A. 

(ed.), Applied Time Series Analysis of Economic Data, Washington: U.S. Bureau of Census, (1983), 

329-339. 

2. Harvey, A.C. and C.R. McKenzie, "Missing Observations in Dynamic Econometric Models: A Partial 

Synthesis", in Parzen, E. (ed.), Time Series Analysis of Irregularly Observed Data, New York: 

Springer Verlag, (1984), 108-133. 

3. McKenzie, C., "オーストラリアと日本  (Australia and Japan)", ch.11 in Osaka University 

Professorial Group (eds), 世界の中の日本経済 (The Japanese Economy in the World), Tokyo: 

Yubikaku, (1991), 151-164.  An earlier version appeared as "オーストラリアにおける日本の投

資 (Japanese Investment in Australia )", オーストラリア研究 (Journal of Australian Studies), 1 

(1990), 43-52.  

4. McKenzie, C.R., "Stable Shareholdings and the Role of Japanese Life Insurance Companies" in 

Sheard, P. (ed.) (1992), International Adjustment and the Japanese Firm, Sydney: Allen & Unwin, 

83-98.  Reviewed in the Journal of the Japanese and International Economies, 8(3) (1994), 

353-357 (D.E. Weinstein), and Economic Studies Quarterly, 45(4) (1994), 355-356 (G. Brunello). 

5. McKenzie, C.R., "The Money Markets in Japan" in Takagi, S. (ed.) (1993), Japanese Capital 

Markets. New Developments in Regulations and Institutions, Cambridge: Basil Blackwell, 426-451, 

Reviewed in the Economic Journal (1994), 1002 (D. Gowland). 

6. McKenzie, C.R., "日本のコマーシャルペーパー市場 (Japan's Commercial Paper Market)", in T. 
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Tachibanaki and Y. Tsutusi (eds) (1996), 日本の資本市場 (Japan's Capital Markets), Tokyo: Nihon 

Hyoronsha, 82-100.  Reviewed in ESP, 298 (1997), 79 (T. Tsutsui).  

7. McKenzie, C.R., "時系列分析の経済実証研究への影響：単位根と共和分分析 (The Impact of 

Time Series Analysis on Empirical Research in Economics: Unit Roots and Cointegration Analysis)", 

chapter 4 in M. Oyama, K. Nishimura, T. Hayashi and H. Yoshikawa (eds) (1997), 現代経済学の潮

流 1997 (Trends in Modern Economics 1997), Tokyo: Toyo Keizai Shinposha, pages 57-76. 

8. McKenzie, C.R., "Japanese Direct Foreign Investment: The Role of Technology and Keiretsu", 

chapter 7 in C. Freedman (ed.) (1998), Japanese Economic Policy Reconsidered, Edward Elgar, 

Cheltenham, pages 149-175. 

9. McKenzie, C.R., "CP 発行の企業価値への影響 (The Impact of CP Issues on the Value of the 

Firm)", Chapter 12 in H. Osano and Y. Honda (eds) (2000), 現代の金融と政策 (Modern Finance 

and Policy), Nihon Hyoronsha, Tokyo, pages 308-321. 

10. McKenzie, C.R., "Comment on ‘Japan and the International Economic Institutions’" in C. Freedman 

(ed.) (2001), Economic Reform in Japan: Can the Japanese Change?, Edward Elgar, Cheltenham, 

pages 216-221. 

11. McKenzie, C.R., "生命保険相互会社の株式会社化について (On the Demutualization of Life 

Insurance Companies)", chapter 7 in T. Hayashi and K. Matsuura (eds)(2002), 金融変革の実証分析

(Empirical Analysis of Financial Change) , Nihon Hyoronsha, Tokyo, pages 219-240. 

12. Takaoka, S. and C.R. McKenzie, "引受市場における利益相反の検証(An Investigation of 

Conflicts of Interests in the Undewriting Market)" chapter 18 in T. Hayashi, K. Matsuura and Y. 

Yonezawa (eds)(2003), 日本の金融問題ー検証から解決へ(Problems of Japanese Finance – From 

Verification to Solutions), Nihon Hyoronsha, Tokyo, pages 387-406. 

13. McKenzie, C.R., ”経済系論文作成の手ほどき（Primer on Writing Economics Papers）”, in N. 

Yamauchi (ed.), 政策研究ハンドブック (The Handbook on Policy Research), (2004), Osaka 
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School of International Public Policy, Osaka University、pages 28-34. 

14. Miyauchi, T., C. McKenzie and M. Kimura, “回答行動分析― 調査受諾と拒否の選択行動

（Analysing Response Behaviour － An Analysis of the Choice of Accepting and Rejecting A  

Survey）”, chapter 2 in Y. Higuchi (ed.), 日本の家計行動のダイナミズム[I] Dynamism of 

Household Behavior in Japan[I]）, (2005), Keio University Press, pages 43-91. 

15. McKenzie, C., “日本における消費水準とボーナス制度との関係について(The Relationship 

between the Bonus System and the Level of Consumption in Japan)”, chapter 9 in Y. Higuchi (ed.), 

日本の家計行動のダイナミズム[I] (Dynamism of Household Behavior in Japan）,(2005), Keio 

University Press, pages 223-243. 

16. Miyauchi, T., C.R. McKenzie and M. Kimura, “パネルデータ継続と回答分析（An Analysis of 

Panel Data Continuation and Responses”）, chapter 1 in Y. Higuchi (ed.), 日本の家計行動のダイナ

ミズム[II] (Dynamism of Household Behavior in Japan[II]）, (2006), Keio University Press, pages 

9-52. 

17. Sakata, K. and C.R. McKenzie, , “配偶者特別控除の廃止は配偶者女性の労働供給を促進したか

（Did the Abolition of the Special Spouse Allowance Encourage the Labour Supply of Women 

Spouses?）”, chapter 5 in Y. Higuchi (ed.), 日本の家計行動のダイナミズム[II] (Dynamism of 

Household Behavior in Japan[II]）, (2006), Keio University Press, pages 129-151. 

 

In Conference Proceedings 

1. McKenzie, C.R., and M. Kii, "Diagnostic Testing After 45 Years: The Impact on Empirical Research 

in Economics", in M. McAleer, P. Binning,H. Bridgman and B. Williams (eds), Proceedings of the 

International Congress on Modelling and Simulation, Volume 4: Economics and Transportation, 
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University of Newcastle, Newcastle, (1995), 1-12. 

2. McKenzie, C.R. and M. McAleer, "Generated Variables in Finance: Specification, Estimation and 

Inference" in A.D. McDonald and M. McAleer (eds), Proceedings of the International Congress on 

Modelling and Simulation, Volume 3, University of Tasmania, Hobart, (1997), 1325-1332. 

3. McKenzie, C.R., "Testing for Random Effects in Panel Data" in Oxley, L., F. Scrimgeour and M. 

McAleer (eds), Proceedings of the International Congress on Modelling and Simulation, Volume 2, 

Modelling and Simulation Society of Australia and New Zealand, (1999), 477-482. 

4. McKenzie, C.R., "Small Sample Evidence on the Impact of Generated Variables in Event Studies", in 

F. Ghassemi, M. McAleer, L. Oxley and M. Scoccimarro (eds), MODSIM 2001 International 

Congress on Modelling and Simulation – Proceeedings Volume 3: Socioeconomic Systems, 

Modelling and Simulation Society of Australia and New Zealand, Canberra, (2001), 1463-1468. 

5. Sakata, K. and C.R. McKenzie, "The Impact of Sectoral Shifts on the Unemployment Rate of 

Different Age Groups", in F. Ghassemi, M. McAleer, L. Oxley and M. Scoccimarro (eds), MODSIM 

2001 International Congress on Modelling and Simulation – Proceeedings Volume 3: Socioeconomic 

Systems, Modelling and Simulation Society of Australia and New Zealand, Canberra, (2001), 

1469-1474. 

6. Goto, U. and C.R. McKenzie, "Theories of Dynamic Pricing and the Tokyo Retail Gasoline Market", 

in F. Ghassemi, M. McAleer, L. Oxley and M. Scoccimarro (eds), MODSIM 2001 International 

Congress on Modelling and Simulation – Proceeedings Volume 3: Socioeconomic Systems, 

Modelling and Simulation Society of Australia and New Zealand, Canberra, (2001), 1493-1500. 

7. Takaoka, S. and C.R. McKenzie, "The Impact of Competition in the Japanese Underwriting Market", 

in D.A. Post (ed.), MODSIM 2003 International Congress on Modelling and Simulation – 

Proceedings Volume 3: Socio-Economic Systems, Modelling and Simulation Society of Australia and 

New Zealand, Townsville, (2003), 1457-1462. 

8. McKenzie, C.R. and S. Takaoka, "The Impact of Japanese Deregulation on the Euro-yen Bond 

Market", in D.A. Post (ed.), MODSIM 2003 International Congress on Modelling and Simulation – 

Proceedings Volume 3: Socio-Economic Systems, Modelling and Simulation Society of Australia and 

New Zealand, Townsville, (2003), 1463-1468. 

9. McKenzie, C.R. and S. Takaoka, "Underwriter Switching in the Japanese Corporate Bond Market", 

in Zerger, A. and R.M. Argent (eds), MODSIM 2005 International Congress on Modelling and 

Simulation, Modelling and Simulation Society of Australia and New Zealand, December 2005, pp. 

580-586. ISBN: 0-9758400-2-9. http://www.mssanz.org.au/modsim05/papers/mckenzie.pdf 

10. Sakata, K. and C.R. McKenzie, "The Impact of Tax Reform in 2004 on the Female Labour Supply in 

Japan", in Zerger, A. and R.M. Argent (eds), MODSIM 2005 International Congress on Modelling 

and Simulation, Modelling and Simulation Society of Australia and New Zealand, December 2005, 

pp. 1084-1090. ISBN: 0-9758400-2-9. http://www.mssanz.org.au/modsim05/papers/sakata.pdf 
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11. Goto, U. and C. McKenzie, "Conjectural Reactions and Deregulation in the Japanese Oil Industry", 

in Zerger, A. and R.M. Argent (eds), MODSIM 2005 International Congress on Modelling and 

Simulation, Modelling and Simulation Society of Australia and New Zealand, December 2005, pp. 

1021-1027. ISBN: 0-9758400-2-9. http://www.mssanz.org.au/modsim05/papers/goto.pdf 

 

Computer Software Reviews 

1. McKenzie, C.R., "Microfit 3.0: A Review", Journal of Applied Econometrics, 8(4) (1993), 413-419. 

2. McKenzie, C.R., "Microfit 4.0", Journal of Applied Econometrics, 13(1) (1998), 77-89.  

3. McKenzie, C.R., "LIMDEP, Version 7.0", Economic Journal, 110 (2000), F455-F461. 

4. McKenzie, C.R. and S. Takaoka, "2002 – A LIMDEP Odyssey", Journal of Applied Econometrics, 

18(2) (2003), 241-247. 

5. McKenzie, C.R. and S. Takaoka, "EViews 5", forthcoming Journal of Applied Econometrics. 

 

Other Refereed Publications  

1. McKenzie, C.R., "Liberalization of the Japanese Capital Market and the Determination of the 

Yen/Dollar Rate", Pacific Economic Papers, 130 (1985), 1-77. 

 

Translations: 

1. "Public Utilities: The Gas and Electric Power Utilities" in Imai, K. and R. Komiya (eds) (1994), 

Business Enterprise in Japan: Views of Leading Japanese Economists, Cambridge: MIT Press, 

333-343.  Edited english translation of Kishimoto, T. (1989). "公益企業：電力・ガス事業を中心

に (Public Enterprises: Centring on the Electric Power and Gas Industries)", ch. 16 in K. Imai and R. 

Komiya (eds.), 日本の企業 (The Japanese Firm), Tokyo: Tokyo University Press. Reviewed in the 

Journal of Japanese Studies, 22(1) (1996), 246-252 (E.J. Lincoln). 

2. "The Life Insurance Company as a Business Enterprise" in Imai, K. and R. Komiya (eds) (1994), 

Business Enterprise in Japan: Views of Leading Japanese Economists, Cambridge: MIT Press, 

365-386.  English translation of Komiya, R. (1989), "企業としての生保 (The Life Insurance 

Company as a Firm)", ch. 18 in K. Imai and R. Komiya (eds), 日本の企業 (The Japanese Firm), 

Tokyo: Tokyo University Press. Reviewed in the Journal of Japanese Studies, 22(1) (1996), 246-252 

(E.J. Lincoln). 

 



 25

Other Publications 

1. McKenzie, C.R., "エコノメトリックスを担当して (On Teaching Econometrics)", 広報 (Koho, a 

journal of the Education Center for Information Processing, Osaka University), (1991), No. 8, 48-49. 

2. McKenzie, C.R., "オーストラリアの教育現状について (On the Current State of Australian 

Education)", 書斎の窓(Shosai no Mado), (1992), No. 411, January-February issue, 30-35. 

3. McKenzie, C.R., "規制緩和と行政改革 (Deregulation and Administrative Reform)", Energy Issues 

Materials No. 114, Energy Issues Investigation Committee. 

4. Matsuura, K. and C. McKenzie, "応用計量経済学(1) (Applied Econometrics (1))", 郵政研究所月

報,  (Monthly Report of the Ministry of Posts and Telecommunications Research Institute), (1999), 

No. 127, April, 95-111 .. 

5. Matsuura, K. and C. McKenzie, "応用計量経済学(2) (Applied Econometrics (2))", 郵政研究所月

報, (Monthly Report of the Ministry of Posts and Telecommunications Research Institute), (1999), 

No. 128, May, 67-84 .. 

6. Matsuura, K. and C. McKenzie, "応用計量経済学(3) (Applied Econometrics (3))", 郵政研究所月

報, (Monthly Report of the Ministry of Posts and Telecommunications Research Institute), (1999), 

No. 129, June, 116-135 .. 

7. Matsuura, K. and C. McKenzie, "応用計量経済学(4) (Applied Econometrics (4))", 郵政研究所月

報, (Monthly Report of the Ministry of Posts and Telecommunications Research Institute), (1999), 

No. 130, July, 156-171 .. 

8. Matsuura, K. and C. McKenzie, "応用計量経済学(5) (Applied Econometrics (5))", 郵政研究所月

報, (Monthly Report of the Ministry of Posts and Telecommunications Research Institute), (1999), 

No. 131, August, 123-144 .. 



 26

9. Matsuura, K. and C. McKenzie, "応用計量経済学(6) (Applied Econometrics (6))", 郵政研究所月

報, (Monthly Report of the Ministry of Posts and Telecommunications Research Institute), (1999), 

No. 132, September, 127-143 .. 

10. Matsuura, K. and C. McKenzie, "応用計量経済学(7) (Applied Econometrics (7))", 郵政研究所月

報, (Monthly Report of the Ministry of Posts and Telecommunications Research Institute), (1999), 

No. 133, October, 95-116 .. 

11. Matsuura, K. and C. McKenzie, "応用計量経済学(8) (Applied Econometrics (8))", 郵政研究所月

報, (Monthly Report of the Ministry of Posts and Telecommunications Research Institute), (1999), 

No. 134, November, 111-129 .. 

12. Matsuura, K. and C. McKenzie, "応用計量経済学(9) (Applied Econometrics (9))", 郵政研究所月

報, (Monthly Report of the Ministry of Posts and Telecommunications Research Institute), (1999), 

No. 135, December, 109-131 .. 

13. Matsuura, K. and C. McKenzie, "応用計量経済学(10) (Applied Econometrics (10))", 郵政研究所

月報, (Monthly Report of the Ministry of Posts and Telecommunications Research Institute), (2000), 

No. 136, January, 113-127 .. 

14. Matsuura, K. and C. McKenzie, "応用計量経済学(11) (Applied Econometrics (11))", 郵政研究所

月報, (Monthly Report of the Ministry of Posts and Telecommunications Research Institute), (2000), 

No. 137, February, 105-123 .. 

15. Matsuura, K. and C. McKenzie, "応用計量経済学(12) (Applied Econometrics (12))", 郵政研究所

月報, (Monthly Report of the Ministry of Posts and Telecommunications Research Institute), (2000), 

No. 138, March, 88-104 .. 



 27

16. McKenzie, C.R., "バナナと株との違い(The differences between Bananas and Shares) ", 阪大ニュ

ーズレター(Handai Newsletter)、(2002), No. 15, 13. 

17. McKenzie, C., “Confirmation in Economics”, in Philosophy of Uncertainty and Medical Decisions, 

Bulletin of Death and Life Studies Vol. 2, 21st Century COE Program, Graduate School of 

Humanities and Sociology, University of Tokyo. 

 

Book Reviews 

1. Horne, J. (1985), Japan's Financial Markets - Conflict and Consensus in Policymaking, in Australian 

Outlook, 41(1) (1987), 67. 

2. Schmiegelow, M. (ed.) (1986), Japan's Response to Crisis and Change in the World Economy, in 

Asian-Pacific Economic Literature, 1(1) (1987), 114-115. 

3. Rix, A. (1986), Coming to Terms : The Politics of Australia's Trade with Japan 1945-1957 and 

Anderson, D.L. (1987), An Analysis of Japanese Coking Coal Procurement Policies: The Canadian 

and Australian Experiences, in Australian Outlook, 42(1) (1988), 56. 

4. Tsurumi, E.P. (ed.) (1988), The Other Japan: Postwar Realities, in ASAA Review, 12(3) (1989), 

114-115.  

5. Winham, G.R. (1986), International Trade and the Tokyo Round Negotiation, in Journal of 

Developing Societies, 5(1) (1989), 121-123. 

6. Diebold, F.X. (1988), Empirical Modelling of Exchange Rate Dynamics, in Economic Record, 65 

(1989), 196-197. 

7. Griliches, Z. and M.D. Intriligator (eds) (1986), Handbook of Econometrics Volume III, in Economic 

Record, 65 (1989), 205-207 (with J. Beggs). 

8. Balassa, B. and M. Noland (1988), Japan in the World Economy and Suzuki, Y. (1987), The Japanese 

Financial System, in Economic Record, 66 (1990), 70-72. 

9. Stern, R.M. (ed.) (1989), Trade and Investment Relations Among the United States, Canada and 

Japan, in Economic Record, 66 (1990), 360-362. 

10. Lincoln, E.J. (1988), Japan: Facing Economic Maturity, in Economic Record, 67 (1991), 73-75. 

11. Edgington, D.W. (1990), Japanese Business Down Under: Patterns of Japanese Investment in 

Australia, in Pacific Affairs, 64(1) (1991), 141-142. 

12. Winters, L.A. and D. Spasford (eds) (1990), Primary Commodity Prices: Economic Models and 

Policy, in Econometric Reviews, 11(1) (1992), 123-127. 

13. McKibbin, W.J. and J.D. Sachs (1991), Global Linkages: Macroeconomic Interdependence and 

Cooperation in the World Economy, in Economic Record, 68 (1992), 200-202. 

14. Rhee, S.G. and R.P. Chang (1990), Pacific-Basin Capital Markets Research and Rhee, S.G. and R.P. 



 28

Chang (1991), Pacific-Basin Capital Markets Research Volume II, in Asian-Pacific Economic 

Literature, 6(1) (1992), 83-84. 

15. Stein, J.L. (1991), International Financial Markets: Integration, Efficiency and Expectations, in 

Economic Record, 68 (1992), 402-403. 

16. Stewart, J. (1991), Econometrics, in Econometric Reviews, 12(1) (1993), 133-135. 

17. Ito, T. (1992), The Japanese Economy and Takenaka, H. (1991), Contemporary Japanese Economy 

and Economic Policy, in Journal of the Japanese and International Economies, 8(1) (1994), 

106-109. 

18. Granger, C.W.J. and T. Terasvirta (1993), Modelling Nonlinear Economic Relationships, in Journal 

of Applied Econometrics, 9(4) (1994), 479-480. 

19. Sheridan, K. (ed.) (1992), The Australian Economy in the Japanese Mirror, in Australian Economic 

History Review, 35(1) (1995), 110-111. 

20. Aoki, M. and H. Patrick (eds) (1994), The Japanese Main Bank System: Its Relevance for 

Developing and Transforming Countries, in Economic Journal, 107 (1997), 235-237. 

21. Hill, R.C., W.E. Griffiths and G.G. Judge (1997), Undergraduate Econometrics, and Griffiths, W.E., 

R.C. Hill and L.C. Marsh (1997), Instructor's Resource Guide to Accompany Undergraduate 

Econometrics, in Journal of Applied Econometrics, 12(6) (1997), 745-749. 

22. Steenbeek, O.W. (1996), Financial Regulation in Japan: Systemic Risks and the Nikkei Futures 

Market, in Economic Journal, 108 (1998), 893-894. 

23. Sheard, P. (ed.) (1996), Japanese Firms, Finance and Markets, in Journal of the Japanese and 

International Economies, 12 (1998), 167-170. 

24. Gourieroux, C. and A. Monfort (1997), Time Series and Dynamic Models, in Journal of Applied 

Econometrics, 13(6) (1998), 681-684. 

25. “新注目データをもとに株式持合を分析(An Analysis of Cross Shareholdings based on New 

Data)” [A book review of Okabe, M. (2002), 株式持合と日本型経済システム （Cross 

shareholdings and the Japanese-style Economic System)）, 経済セミナー (Keizai Semina)、May , 

No.568, 103. 

 

Book Notes 

1. Kwan, C.H. (1994), Economic Interdependence in the Asia-Pacific Region: Towards a Yen Bloc, 

Economic Journal, 105 (1995), 255. 

2. Allen, R.E. (1994), Financial Crises and Recession in the Global Economy, Economic Journal, 105 

(1995), 1069. 



 29

3. Ghosh, D.K. and S. Khaksari (eds) (1995), Managerial Finance in the Corporate Economy, Economic 

Journal, 106 (1996), 1839. 

4. Yoshitomi, M. and E.M. Graham (eds) (1996), Foreign Direct Investment in Japan, OSIPP News 

Letter, 1(1) (1997), 5. 

5. Jansen, W.J. (1995), International Capital Mobility and Asset Demand, Economic Journal, 107 

(1997), 1289. 

6. McKinnon, R.I. and K. Ohno (1997), Dollar and Yen: Resolving Economic Conflict between the 

United States and Japan, Economic Journal,  

（http://www.res.org.uk/ecojbknotes/row.asp?id=20131）, (2000). 

7. Hall, M.J.B. (1998), Financial Reform in Japan: Causes and Consequences,  Economic Journal, 

(http://www.res.org.uk/ecojbknotes/row.asp?id=20130)(2001)、2001. 

 

Conference Reviews 

1. McAleer, M. and C.R. McKenzie, "The 7th World Congress of the Econometric Society, Tokyo, 

Japan, 1995" Journal of Economic Surveys, 10(1) (1996), 105-114. 

2. McKenzie, C.R., "Western Meeting of the Japanese Association of Economics and Econometrics, 

Hikone, Japan, 1997", Journal of Economic Surveys, 11(4) (1997), 433-440. 

3. McKenzie, C.R., "5th Annual Meeting of the Nippon Finance Association: Tokyo, Japan, 1997", 

Journal of Economic Surveys, 11(4) (1997), 441-445. 

4. McAleer, M., C.R. McKenzie and L. Oxley, "The Winter of My Content: The Econometrics Society 

Australasian Meeting 1997, Melbourne, Australia", Journal of Economic Surveys, 12(1) (1998), 

111-124. 

5. McKenzie, C.R., "L'invasion des smurf: Econometric Society European Meeting ESEM97 - 

Toulouse", Journal of Economic Surveys, 12(2) (1998), 233-238. 

6. McAleer, M., C.R. McKenzie and L. Oxley, "The International Congress on Modelling and 
Simulation, Hobart, Tasmania, December 1997", Journal of Economic Surveys, 12(4) (1998), 

399-415. 
7. McAleer, M. and C.R. McKenzie, "The International Congress on Modelling and Simulation, 

Hamilton, New Zealand, December 1999", Journal of Economic Surveys, 16(1) (2002), 111-121. 

8. McKenzie, C.R., "Final Fantasy: The Third TCER/CIRJE Macro Conference, Osaka, September 

2001", Journal of Economic Surveys, 16(2) (2002), 219-225. 

 

Selected Discussion Papers 

1. Harvey, A.C. and C.R. McKenzie, "Estimation of Systems of Equations when there is 



 30

Contemporaneous Aggregation of the Dependent Variable", Econometrics Programme Discussion 

Paper No. A30, LSE, 1981. 

2. McKenzie, C.R., "Fast Linear Estimation Methods for Vector Autoregressive Moving-Average 

Models: A Comment", Discussion Paper No. 95, Osaka University, June 1990. 

3. McKenzie, C.R., "A Generalized Least Squares Approach for Estimation of Autoregressive 

Moving-Average Models: A Comment", Discussion Paper No. 97, Osaka University, June 1990. 

4. Toda, H.Y. and C.R. McKenzie, "LM Tests for Unit Roots in the Presence of Missing Observations", 

Discussion Paper in Economics and Business No. 94-10, Faculty of Economics, Osaka University. 

5. McKenzie, C.R., "The Commercial Paper Market in Japan", Working Paper No. 118, Center on 

Japanese Economy and Business, Columbia Business School, Columbia University, June 1996. 

6. Sakata, K. and C.R. McKenzie, “配偶者特別控除の廃止は有配偶者の労働供給を促進したか 

(Did the Abolition of the Special Spouse Allowance Increase the Labor Supply of Married Women?)”, 

KUMQRP Discussion Paper DP2005-020, Graduate School of Economics and Graduate School of 

Business and Commerce, Keio University. 

7. McKenzie, C., “Australia’s Deflation in the 1890s”, RIETI Discussion Paper No. 06-E-017, Research 

Institute of Economy Trade and Industry, March 2006. 

 

Papers Submitted to Journals 

1. Goto, U. and C.R. McKenzie, "Conjectural Reaction Functions in the Japanese Oil Industry: 
How do Firms Expect their Rivals to Behave?" 

 

Papers under Revision for Resubmission 

1. Takaoka, S. and C.R. McKenzie, "Bank-Firm Relationships in the Japanese Corporate Bond Market". 

 

Papers under Revision 

1. McKenzie, C.R., "Diagnostic Testing in Panel Data Models". 

2. McKenzie, C.R. and S. Takaoka, "The Role of Underwriters in the Japanese Corporate Bond Market. 

3. McKenzie, C.R. and M. McAleer, "An Econometric Analysis of Event Studies in Finance". 

4. Sakata, K. and C.R. McKenzie, " The Impact of Tax Reform in 2004 on the Female Labour Supply in 

Japan". 

 

Manuscripts in Preparation 

1. Matsuura, K. and C. McKenzie, ミ ク ロ 計 量 経 済 学  (Microeconometrics), Toyo Keizai 

Publishing. 



 31

 

Papers in Preparation 

1. McKenzie, C.R. and M. McAleer, "A Computationally Simple Efficient Estimator for Event Study 

Problems". 

2. McKenzie, C.R. and M. McAleer, "What is the Right Paradigm for Generated Regressors?". 

3. Goto, U. and C.R. McKenzie, "Strategic Firm Behavior in the Japanese Oil Industry". 

4. McKenzie, C.R., "Properties of Some Diagnostic Tests for Models Estimated by GMM". 

 

 

Date: 22 September 2006. 



 32

9. "Fast and Furious: The Annual Spring Meeting of the Japanese Economic Association, Tokyo, 

October 2001", forthcoming Journal of Economic Surveys.  

10. "Hot and Getting Hotter: The 2001 Far Eastern Meeting of the Econometric Society", forthcoming 

Journal of Economic Surveys. 

Recent Thesis Supervision 

1. Goto, U., "Deregulation and Firm Behaviour – The Case of the Japanese Oil Industry", Ph.D. awarded in 

March 2000. Present position: Lecturer, Department of Economics, University of Kitakyushu.  

2. Zhou, Y., "Japanese Household’s Precautionary Saving and Public Pension Choice”, Ph.D. awarded in March 

2001.  Present position: Researcher, Japan Institute for Labour Policy and Training. 

3. Oda, A., "An Economic Analysis of the Product Liability Law", Masters degree awarded in March 2001. 

Present position: Sales Representative, Sun Microsoft. 

4. Sakata, K., "Impacts of Sectoral Shifts and Technological Change in the Japanese Labour Market", Ph. D. 

thesis awarded in January 2003. Present position: Associate Professor, Faculty of Economics, Ritsumeikan 

University. 

5. Takaoka, S., "A Theoretical and Empirical Analysis of Signalling and Product Liability", Ph.D. thesis 

awarded in February 2003. Present position: Lectuer, Department of Economics, Seikei University. 

6. Sakata, M., "An Empirical Analysis of Decentralization",  due to submit Ph.D. thesis in March 2004. 

Present position: Lecturer, Osaka International University. 

7. Ikuta, M., Masters degree awarded in March 2003. 

8. Kimura, M., T. Miyauchi and C. McKenzie, “2004 年慶應家計パネル調査の標本特性 (The Sample 

Characteristics of the 2004 Keio Household Panel Survey”, forthcoming as chapter 1 in Y. Higuchi (ed.), 家

計をめぐる雇用・消費（Household Employment and Saving）, Keio University Press. 

9.  


