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[ 3C 1]
G L4 ¢ Influence of Fluctuations in Fossil Fuel Commodities on Electricity Markets:
Evidence from Spot and Futures Markets in Europe,
## 4 : Tiantian Liu ,Xie He ,Tadahiro Nakajima and Shigeyuki Hamori (E &£ 3)
Po#iEE, %, ~3— : Energies, 13(8), 1-20. 2020

[ 3C 2]
fm 34 : Do machine learning techniques and dynamic methods help forecast US natural
gas crises?
&4 : Wenting Zhang and Shigeyuki Hamori (Efg$3E)
fB#E, &, ~X— : Energies, 13(9), pp.1-25. 2020

[ 3C 3]
FW 44 - Forecasting crude oil market crashes using machine learning technologies
#H 4 : Yulian Zhang and Shigeyuki Hamori (EfE3E)
PoiEE, %, 31— : Energies,13(10), pp.1-14. 2020

[ 4]
W 4 : Diversification and Desynchronicity: An Organizational Portfolio Perspective on
Corporate Risk Reduction
## 4 . Xue-Feng Shao, Kostas Gouliamos, Ben Nan-Feng Luo, Shigeyuki Hamori,
Stephen Satchel I, Xiao-Guang Yue, and Jane Qiu (EFE#£E)
Po#EE, %, 21— : Risks, 8(2), pp.1-16. 2020

[ 3C 5]
7w L4 : The Response of U.S. Macroeconomic Aggregates to Price Shocks in Crude Oil
vs. Natural Gas
#3¥ 4 : Jin Shang, Shigeyuki Hamori (|EF$35E3)
PoEE, %, 31— : Energies, 13(10), pp.1-18. 2020

[ 3L6]
L4 - Spillovers to renewable energy stocks in the US and Europe: Are they different?
%34, : Tiantian Liu and Shigeyuki Hamori (EfF3E)
f#EE, &, ~X—1 : Energies, 13(12), pp.1-28.2020
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[ 3C7]
M4 Dependence structures and risk spillover in China’s credit bond market: A copula-
CoVaR approach
4 : Lu Yang, Lei Yang, Kung-Cheng Ho, and Shigeyuki Hamori_ (EIFE £ 3)
Ho#EE, &, ~3— : Journal of Asian Economics, 68(C), pp-1-12.2020.

[ 3L 8]
@34 : Energy and Human Capital: A Driver or Drag for Economic Growth
FH 4 . Youngho Chang, Zheng Fang, and Shigeyuki Hamori ([ERE3E)
P#EE, &, ~X— : Singapore Economic Review, 65(3) pp.683-714. 2020

[ 3291

i 4 Forecasts of Value-at-Risk and Expected Shortfall in the Crude Oil Market: A
Wavelet-Based Semiparametric Approach

F# 4« Lu Yang and Shigeyuki Hamori (EREL3E)

Padiit, &, ~3— : Energies, 13(14), pp.1-27. 2020.

[ 3C10]

7 L4 : Can BRICS’s currency be a hedge or a safe haven for energy portfolio?: An evidence
from vine copula approach

F# 4 : Yijin He, Tadahiro Nakajima, and Shigeyuki Hamori. (EREL3E)

Pa#EE, &, ~2— : Singapore Economic Review, 65(4), pp.805-836. 2020

[Fi 3C 1]
F 4 : Moving average threshold heterogeneous autoregressive (MAT-HAR) models
F44  Kaiji Motegi, Xiaojing Cai, Shigeyuki Hamori, and Heifeng Xu ([EFEIZ)
PB#iEE, %, ~X— : Journal of Forecasting, 39(7), pp.1035-1042.2020

[ 3L 12]
w4 - Spillover Effects between Energies, Gold, and Stock: The United States versus
China,
#54  Xie He, Tetsuya Takiguch, Tadahiro Nakajim, and Shigeyuki Hamori (E&R%)
fB#sE, &, ~X— : Energy and Environment, 31(8), pp.1416-1447. 2020

[ 3L 13]
i34 © Copula-based regression models with data missing at random
F# 4« Shigeyuki Hamori, Kaiji Motegi, and Zheng Zhang (EfEi£3E)
fa#EE, &, ~2— : Journal of Multivariate Analysis, 180, 104654.2020
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[ 3L 14]

i 344 : The Influence of Quality and Variety of New Imports on Enterprise Innovation:
Evidence from China,

#34 : Guifu Chen, Shan Zhan, and Shigeyuki Hamori (EF$3)

Po#EE, &, ~3— : Sustainability,12(22),pp. 1-20.2020

[ 3C15]
34 Oil, Gas, or Financial Conditions - Which One Has a Stronger Link with Growth?
#3 4 : Yulian Zhang, Xie He, Tadahiro Nakajima, and Shigeyuki Hamori (Efg3#ZE)
fE#iaE, %, ~2—: North American Journal of Economics and Finance, 54, 101220.2020

[ 3L 16]

W4 : Systemic Risk and Economic Policy Uncertainty: International Evidence from the
Crude Oil Market,

F# 4 . Lu Yang and Shigeyuki Hamori (EREL3E)
fadksE, &, ~3— : Economic Analysis and Policy, 69, pp.142-158. 2021

[ 3L 17]

i@ 4 @ Continuous wavelet analysis of Chinese renminbi: Co-movement and lead-lag
relationship between onshore and offshore exchange rates,

F54 : Lei Xu, Shigeyuki Hamori, and Takuji Kinkyo ([EFEI3E)

Yo#EE, &, ~3— : North American Journal of Economics and Finance, 56, 101360. 2021

[ 3L 18]

# L 44 : Crude oil market and stock markets during the COVID-19 pandemic: Evidence from
the US, Japan, and Germany,

F ¥4 . Wenting Zhang and Shigeyuki Hamori ([E|BRIL)

P#GE, &, ~3— : . International Review of Financial Analysis, 74, 101702.2021

2019

[ 3L 19]
7w 4 : ESG Disclosures and Stock Price Crash Risk
¥# 4% : Rio Murata and Shigeyuki Hamori
P8#EE, Journal of Risk and Financial Management, 14(2), 70. 2021

[ 3L 20]
i 44 On the Predictability of China Macro Indicator with Carbon Emissions Trading
F3# 4 - Qian Chen,Xiang Gao,Shan Xie,Li Sun,Shuairu Tian, and Shigeyuki Hamori  (|#
BRILZE)
Pa#EE, Energies, 14(5), 1271.2021
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% £ . Al and Financial Markets (3:3%)
E44, : Hamori, S. and Takiguchi, T.
FEATAT, FATHE : Basel: MDPI, 2020

2]

# : David A. Anderson and Hamori, S. (#:3)
¥# 4% : Empirical Analysis of Natural Gas Markets
FATHT, FAT4E : Basel: MDPI, 2020

o

B

[Fr A 1]
% 3 : Sustainability and Environmental Decision Making (=)
fm=&4 4, « Sustainability and Environmental Decision Making g

~— : Environmental Policy and Sustainable Growth in Japan
FATHT, 38174 : Springer, 2021 4F
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2020 FE= A & FH: 11,570 T (B EREE L M#ERE O G F5)
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SR ERE 4 BRI B R B
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W7 7 a—F
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PREE E 0 19K13670

(2) % E

[E 1]
B4 # : Outstanding Reviewer Award
= Ext4: : Journal of Risk and Financial Management (235317 % i SC O A HEIE E)
B #4 : Shigeyuki HAMORI
2 5-#%E94 : Journal of Risk and Financial Management
SEAF - H 1202044 A

Z Dt

[1] 2020 & 4 H : P A K Z # % 2 International Research Institute for
Economics and Management (IRIEM)® President (Zgt{E L 7=,

(2] 2020 4 5 H : P & % 2 #odz 23 [E BE 1 B 55 T Journal of Risk and Financial
Management] @ Guest Editor & L T, Special Issue "AI and Financial
Markets"D gt 217 > 72,
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[3] 2020 & 6 H : PIHL 2% 7 Springer Nature 2 F DL HMHFETH 5
Humanities & Social Sciences Communications] @ Editorial Board
Member [Z38/E L 7=,

(4] 2020 4 6 H : PR E 2 2N EBEFINEMGE [Energies] @ Guest Editor
L L C. Special Issue "Empirical Analysis of Natural Gas Markets"®
L E21T o7,

[5] 2020 4F 8 A : PR E 2 H TN EEE I EPGE [Mathematical Problems in
Engineering] @ Editorial Board Mmember [ZHE{E L 72,

[6] 2020 &= 9 A : PARK Z HIZ N EEEFIFEFGE [Businesses| @ Editorial
Board Member (Z5EfF L 7=,

[7] 2020 4 11 A P 2R /% 2 2% 23 [E B -9 5 P9 36 [ Singapore Economic Review
@ Co-Editor 28t L 7=,

[8] 2021 £ 1 A : PHx /K2 # = H Institute of Data Science and Artificial
Intelligence (IDSAI) @ Distinguished Fellow (Z#EH 7,
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- PREERRIZ T A SRR B OMIC O TR, CNETICEM L TX - M A
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T ASEAN U—7 ¥ 3 v FICTHRERT WS LG, F, URRRFEREZZT T
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7 3L4 : Information acquisition and the adoption of a new rice variety towards the development
of sustainable agriculture in rural villages in central Vietnam.

EHF 4 - Le T.Q.A., Shimamura, Y., and Yamada, H. ([EBE 33

World Development Perspectives 20:100262, 2020. (£ 7 H)

Fi 34 1 Nondestructive VIS/NIR spectroscopy estimation of intravitelline vitamin E and cholesterol
concentration in hen shell eggs..

ZF# 4 Kuroki, S., Kanoo, T., Itoh, H., Kamisoyama, H.

Journal of Food Measurement and Characterization 14:1116-1124, 2020. (&7t H)

F L4 : Central administration of insulin-like growth factor-2 suppresses food intake in chicks.
¥4 : Honda, K., Kewan, A., Osada, H., Saneyasu, T., Kamisoyama, H. ([EIFZ35£3)
Neuroscience Letters 751:135797, 2021. (£5¢H)

f L4 Effects of fasting and re-feeding on the expression of CCK, PYY, hypothalamic neuropeptides,
and IGF-related genes in layer and broiler chicks.

EH# 4 . Kewan, A., Saneyasu, T., Kamisoyama, H., Honda, K. ([E F$35:3)

Physiology Part A: Molecular & Integrative Physiology 257:110940, 2021. (& #tH)

F 44 Long-term monitoring of soil salinity in a semi-arid environment of Turkey.
EHL © Akga, E., Aydin, M., Kapur, S., Kume, T., Nagano, T., Watanabe, T., Cilek, A., Zorlu, K.
(FEBRI3E) Catena, 193, 104614 (B FHA)

F 44 - Biomass effect on soil organic carbon in semi-arid continental conditions in central Turkey.
FH5 4 Biiyik, G., Akea, E., Kume, T., Nagano, T. ([EFE33)
Polish Journal of Environmental Studies 29(5), 3525-3533. (&7t H)

F 3L4 : Towards a successful post COVID-19 transition of monitoring, evaluation, and learning
in complex sustainability science research-to-policy projects.

EH4  Szabo, S., Nhau, B., Tsusaka, T.W., Kadigi, R., Payne, T., Kangile, R.J., Park, K., Couto,
M., Runsten, L., Burgess, N. ([E$3£3)

Sustainability (Switzerland) 13: Article 387. 2021. (£ H:H)

# 3L4 : Productivity, profitability, efficiency, and land utilization scenarios of rice cultivation: an
assessment of hybrid rice in Bangladesh.

FH5 4 . Anwara, M., Zulfigarb, F., Ferdousa, Z., Tsusaka, T.W., Datta, A. ([EFE$£3)

Sustainable Production and Consumption (£ 7t4) 26, 752-760. 2021.
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A 3L4 . Assessment of the local perceptions on the drivers of deforestation and forest degradation,
agents of drivers, and appropriate activities in Cambodia.

EH 4« Ken, S., Sasaki, N., Entani, T., Ma, H-O, Thuch, P., Tsusaka, T.W. (JEIf&3:3)

Sustainability (Switzerland) 12 (23), Article 9987. 2020. (& HiH)

i L4+ Socio-economic and environmental barriers to increased agricultural production: New

evidence from central Thailand.
£ 4 . Apipoonanon, C., Szabo, S., Tsusaka, T.W., Gunawan, E., Kuwornu, J.K.M. ([EE3:3)
Outlook on Agriculture November 2020, 1-10. 2020. (& #HiA)

#@ 3L4 : Factors influencing the intensity of adoption of the roundtable on sustainable palm oil

practices by smallholder farmers in Thailand.
#3354 : Rodthong, W., Kuwornu, J. K. M., Datta, A., Anal, A K., Tsusaka, T.W. ([EFE3L3)
Environmental Management 66, 377-394. 2020. (£ 5 A)

7 3L4 : Reasons for adoption of sustainable land management practices in a changing context: A
mixed approach in Thailand.

EH 4 - Salaisook, P, Faysse, N., Tsusaka, T.W. (|Ef$IE3)

Land Use Policy 96, Article 104676. 2020. (££7¢F)

i 344 Effect of REDD+ projects on local livelihood assets in Keo Seima and Oddar Meanchey,
Cambodia.

E# 4 : Ken, S., Entani, T., Tsusaka, T.W., Sasaki, N. (|EE L)

Heliyon 6 (4), Article ¢03802. 2020. (£ 54

fm L4, : Assessment of the changing levels of livelihood assets in the Kampong Phluk community
with implications for community-based Ecotourism.

EH 4 - Kry, S., Sasaki, N., Abe, 1., Datta, A., Tsusaka, T.W. (EIFE )

Tourism Management Perspectives 34, Article 100664. 2020. (£ 5t A)

i 344 Potential for Smart Food products in rural Myanmar: use of millets and pigeonpea to fill
the nutrition gap.

EH 4 - Seetha, A, Htut, T.T., Tsusaka, T.W., Jalagam, A., Kane-Potaka, J. (FEIF5E$:3)

Journal of the Science of Food and Agriculture 100 (1), 394-400. 2020. (££7¢F)
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F 44 @ The impact of improved access to safe water on childhood health, schooling and time
allocation in rural Zambia.

## 4 . Shimamura, Y, Shimizutani, S., Taguchi, S., and Yamada, H.

Keio-IES Discussion Paper Series 2020-022, Institute for Economics Studies, Keio University.

# L4 : Improved access to safe water: Effects on adult health and time reallocation in rural

Zambia.
#F# 4 . Shimamura, Y, Shimizutani, S., Taguchi, S., and Yamada, H.
Keio-IES Discussion Paper Series 2020-024, Institute for Economics Studies, Keio University.
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IDE-JETRO

B ¢ FE H : Agriculture, Industrial Development
f & & 4 : T.W. Tsusaka
WFZE R B4 Thai Tapioca Project
= N 4 o 1,650,000
o4l ¥ 44 : UNEP/CTCN/UNIDO
#F %9¢ FE H : Climate Change, Agriculture
X £ & 4 : A. Datta, A. K. Anal, T.W. Tsusaka, et al.
WFZEFRE 4 Agro SME Capacity Building
= N 4 %E: 5,355,720 H (USD 49,590)
o4 & 424 :  Asian Development Bank
BF ¢ FE H : Agriculture, Climate Change
X £ & 4 : M.S. Babel, S. Shrestha, T.W. Tsusaka, et al.
MR B 4 Climate-smart agricultural innovations in the highlands of
Northern Thailand
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Bt AT

ffsesE4, ©  Forest Restoration and Global Sustainability
(International Day of Forests)

TMEMA : Asian Institute of Technology (AIT)

PR - S 3423 H 21 H

Lt AT A

WFt4E4s4 © Sustainability Hackathon
TMEMA : Asian Institute of Technology (AIT)
PIfEH © SF24 11 4 21 H

%P7« Entrepreneurship Center, AIT

WHedEs4 © AEON Ocean Plastic Hackathon
FA#HK . AIT & Prefectural University of Hiroshima
PRfER . SM24 44 3 H

%P © Chilalongkorn University
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