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DA ERT LTtk ERNMEME S TRT A =2 %4
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(stochastic volatility; SV) EF /LI DWW THIZEL T
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DT, Chris IZHHRIZIT72 &2 A, MCMC &5 F
EEES XOIZEbi, ThhEonid e, Z20%
MCMC % 5 X 5127257, MCMC % 1 [RIFjlzH
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FEORHTH D, ZOHEEMES & HEHERET L
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Chris DZEEII LGS T DD, I b BEZR O
%25 & A Celfw  (vector autoregressive; VAR) €7 /L
T A ETHAD, ZOETAEHNDS L, iz
P RERITR SR & T -~ 7 o B80T % 8

CCEDLIREEERZ DNV EBERBIRD
Rab—=YarE2TA 50T, BICHEEORIZIT T
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Chris®VARE 7 /L D XL O H T H EE 2 D1, 1980
(2 EconometricalZ #§# = 4172 7 3L “Macroeconomics
and Reality" ThH 5 9, £ Z T, L0 LHE#H N T
2B 30 AFEEEE LT, —fEKR¥7 2—VLCOEY
17T 5 TSRO & EREE - RO AT HLAEEE
& BARERIT AR ZEAT & OHfE T 201041 A 23 H —
24 HIZ—BKR¥~—%=2U—4%YU—|ZTJournal of
Economic Dynamics and Control Conference on
Frontiers in Structural Macroeconomic Modeling:
Thirty Years after “Macroeconomics and Reality” and
Five Years after “Nominal Rigidities and the Dynamic
Effects of a Shock to Monetary Policy” & 84 % [EE =
V77 LU AR LT, ChrisiZI3EFHRE 21T > C
HLHW, BN D, BNTORIREB DL, Ok
® B A X . Global COE Hi-Stat Newsletter
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S, LinL, ST iR TH D, b
= b RIGIRBROWFFRITIEE 572100 TH Y, <D
R N EFRER R STV 5, 5% bR 0B
BETELTND, 5H%OREERHB I OREOITE)
WCKRE R ERE 52 545 B ORREIIVOF BT
2011 4 11 A BBF 4 HE TORBKEIZL > TikE
5, mL BN BANS Y BT ORKEIZE N

BN, ZOMEREZHT S,

[fF50] AGRA T, 27 1 — 3L COE MR Ze i A TE Bhis 2
DB Z W22V, 2R L TUEHOBEEZRT S, £
FEHFAE L Flio T NET VAL DOH by Ry &
TR E THEH LTS, REIC, RRomEE 2RI
ZIML T N7z 101 R DERR & Z DOFREIT LA I
LTz,

TARD v arN—s_— (201148 H —2011 4 12 )

No. 197 (August 2011) Kyoji Fukao and Toshihiro
Okubo, “Why Has the Border Effect in the Japanese
Machinery Sectors Declined? The Role of Business
Networks in East Asian Machinery Trade.”

No. 198 (August 2011) 7T %=t o [E o044 il T fE
s FE G AR & 708 55 38 R — P A6 22 40T L ) 7 itk
FrEAORE B HEEE O I REE—)

No. 199 (August 2011) Ashish Arora, Lee G.
Branstetter, and Matej Drev, “Going Soft: How the
Rise of Software Based Innovation Led to the
Decline of Japan's IT Industry and the Resurgence
of Silicon Valley.”

No. 200 (August 2011) Daisuke Nagakura and
Toshiaki Watanabe, “A State Space Approach to
Estimating the Integrated Variance under the
Existence of Market Microstructure Noise.”

No. 201 (August 2011) Norifumi Yukutake, Shinichiro
Iwata, and Takako Idee, “Strategic Interaction
between Inter Vivos Gifts and Housing Acquisition.”

No. 202 (August 2011) Kazuya Wada, “What Effect
Does Female Autonomy Have on Child Health?
Microeconometric Evidence from Rural India.”

No. 203 (August 2011) [fijE i HfifE 52 & AE B O
FEUR—h E ORASEIZ SN T

No. 204 (September 2011) Kazuharu Kiyono and Jota
Ishikawa, “Environmental Management Policy under
International Carbon Leakage.”

No. 205 (September 2011) Yuko Mori and Takashi

Kurosaki, “Does Political Reservation Affect Voting
Behavior? Empirical Evidence from India.”

No. 206 (October 2011) Zhao Chen, Ming Lu, and
Zheng Xu, “A Core-Periphery Model of Urban
Economic Growth: Empirical Evidence Using
Chinese City-Level Data, 1990-2006."

No. 207 (October 2011)
“Nonparametric LAD Cointegrating Regression.”

No. 208 (October 2011) Yoshimasa Uematsu,

“Asymptotic Efficiency of the OLS Estimator with

Toshio Honda,

Singular Limiting Sample Moment Matrices.”

No. 209 (October 2011) Yoshimasa Uematsu,
“Regression with a Slowly Varying Regressor in the
Presence of a Unit Root.”

No. 210 (December 2011) Kei Nanamiya, “The
Wavelet-based Estimation for Long Memory Signal
Plus Noise Models.”

No. 211 (December 2011) Eiji Satoh, “Nontransferable
Water Rights and Technical Inefficiency in the
Japanese Water Supply Industry.”

No. 212 (December 2011) Yoshiko Nagano, “The
Philippine National Bank and Lending in Agriculture:
1916-1930."

No. 213 (December 2011) Yoshiko Nagano, “The
Emergence of Modern Banking System in the
Philippines during the American Colonial Period.”

No. 214 (December 2011) Masato Ubukata and
Toshiaki “Market

Watanabe, Variance Risk
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Premiums in Japan as Predictor Variables and
Indicators of Risk Aversion.”

Global COE Hi-Stat Discussion Paper Series

http://gcoe.ier.hit-u.ac.jp/research/discussion/index.html

Mt BRfESERE (20114F 7 A

%5216 7] (201147 H 27 A)
#1877 KLEMS &6
R EEFEMT TR, 7 ¥ 7 BARSM TR SRR & ik
%5217 0] (201147 A 28 H)
#28W G-COE V¥ —F - U—=rvav”
WARY + (COE 7 = v —)
International Environmental Agreements among

“Self-Enforcing

Asymmetric Countries and Welfare”
%2180 (201147 A 30 H)
RS HRE Y — T va v
HARERE G0, BN « iR 7
0 —/NL COE 711 7' 5 4 L i
%5219 1[5 (20114-7 H 31 H—20114-8 H 2 H)
The 1st Summer School on Analytical Political
Economy: Equality and Welfare
BUGRRE L AT MFsEE o — L i
%220 [8] (201148 H 6 H)
Summer Workshop on Economic Theory
([ETBHE B 72)
AL R TR
%2210 (201148 A 19 H)
EERERFEAEEZE Y R Y U A “Rethinking
Labour and Industrialization in Global Context:
Occupational Structure, Economic Geography,
Gender, and Migration”
RECR ARG PR B 272 7 m =7 b 119
HACRTNA 7T v RICB T D&k op RS &
A
Leigh Shaw-Taylor (University of Cambridge)
“Industrialisation, Economic Development and
Occupational Structure: Secondary and Tertiary
Sector Growth”
WEE (—#EK%) “By-employment, Gender and
Sectoral Labour Productivity”

—2011 412 H)

Jelle van Lottum (University of Cambridge) “Labour
Migration and Economic Development in Global
Perspective”
IAT-m (KB A%%) “Staying or Leaving? Gender,
Job Opportunity, and Poor Law Administration in
Nineteenth-Century England”

%5222 [A (20114E8 A 25 H)
G-COE Hi-Stat & X 7-—"“Occupational Structure,
Human Capital and Economic Development in
Historical Perspective”
RECRFAEGE PR ER B et e 7 m o= 7 b 119
HACRTNA 7T RICB T 2 kOS] &
i
Leigh Shaw-Taylor (University of Cambridge)
“Economic Development and Structural Change
since 1700: New Evidence in a Global Perspective”
Jelle van Lottum (St John's College, University of
Cambridge) “Human Capital and Economic
Performance in Europe before the Industrial
Revolution: Evidence from the Maritime Sector”

%5223 A (2011410 H 5 H)
J'm—s3)L COE & I —
Nahm Joon Wu (Sogang University) “Asset Pricing
Theory and the Valuation of Korean Paintings: A
Semiparametric Model of Hedonic Pricing”

%5224 |7 (2011410 A 6 H)
$29E G-COE VY —F - U—rvavr

&7 (COE 7 = m—) “Does Political Reservation

Affect Voting Behavior? Empirical Evidence from
India”

552250 (20114F 10 A 11 A)
EEES - &y —2rvavr
TCER EflbFsee i
Andres Akerman (Stockholm University) “A Theory
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on the Role of Wholesalers in International Trade”
% 226 7] (2011 410 A 13 H)

#30m G-COE V¥ —F - U—=rvavT

i % (COE 7 = 1 — ) “Two-sided Firm

Heterogeneity, Random Matching, and Trade

Liberalization”
5 227 7] (2011410 A 25 H)

PEE - BT — o v a T

TCER EfIbFFEE & i

Martin  Hemmert (Korea University Business

School) “Cultivating University-Industry Research

Collaborations in Korea: The Role of Social Capital”
%5 228 8] (2011 4210 /1 28 H-30 H)

The Second

“High-Frequency Data Analysis in

Markets”

SCHVBR A AR AT E 2 Al B SRR JE(A) T4l U A

7 OEFEAL & HEEHHERNZ B o 2 7 R O iR B

(RFFE - KRE=) &I

Torben Andersen (Northwestern University), Tim

(Duke

University

International Conference

Financial

Bollerslev University), Peter Hansen

(European Institute and  Stanford
University) i
%5229 [A] (2011411 H 1 H)
PE - BT —r v a v
TCER EfINFFEas & Hefi
75 [ # #8  (Johns Hopkins University) “Explaining
Reallocation's Apparent Negative Contribution to
Growth in Deregulation-Era Developing Countries”
#5230 (2011411 A5 H, 6 H)
% 6 BCHEHRERFFEa T 7 LA
KIRKRF:-7 v —s3L COE 7F'u 7T A, HULRE BT
sik s — L i
#5231 [A (20114F 11 A 10 A)
#31E G-COE V¥ —F - U—rav”
Dashtseren Khashbaatar (COE 7 = & —)
“Bootstrapping the Largest Eigenvalue in Principal
Component Analysis”
%5232 [H (20114F 11 A 15 A)
PE¥ - Y —s v a v
TCER EfIFFEe & dfi
Dainn Wie (BURHFZERFFEK:) “Projection Bias

and Divorce Cooling-off Periods”

552330 (20114F 11 A 19 A)
Workshop on Analytical Political Economy
BURIRIE > AT MfFSTE v & — L i
Simon Mohun (University of London at Queen
Mary) “Rate of Profit and Crisis in the US Economy:
A Class Perspective”
KEFFE (LAvEEK:) "The Roles of Monetary Policy
for Economic Growth: From the Viewpoint of an
Endogenous Market Structure”
HH# 2 (HAKS) "Economic Intermittency in a
Two-Country Model of Business Cycles Coupled by
Investment”

%5234 [0 (2011 4E 11 A 24 H)
#32E G-COE VY —F - U—rvavr
s (COE 7 = v —) “Trade, Unemployment, and
Reallocation with Search Frictions”

%5 235([0] (2011411 A 25 H)
Japan-Korea Joint Workshop “Workshop on
Measurement Issues in Productivity Databases for
Asian Countries”
BRBANPIIE R AT ST (S) T H AR D& pEd
(2B 2 FEREAT ) WEEAEPENE Y 2 — | RRIPESE
WFFERT & e

%5236 [ (2011 4F 11 A 29 A)
¥ HBHU—ra v
TCER EfIFFE2 & i
H P —  (BORDFZE KR FBE K) “Estimating the
Effects of Pro-Natal Policies on Residential Choice
and Fertility” (with Ryo Nakajima)

%2370 (2011412 A 1 H)
#33M G-COE V¥ —F - U—=rvavT
HHEBEHE (COE 7 = v —) “Formation of
Decentralized Manufacturer-Supplier
Markets”

#2380 (2011412 A 10 H, 11 H)
The Hitotsubashi-UNSW
International Trade & FDI 2011

Richard Baldwin (The Graduate Institute, Geneva),
Arpita Chatterjee (University of New South Wales),
Rodney Falvey (Bond University), Taiji Furusawa
(Hitotsubashi University), Arghya Ghosh (University

Networked

Conference on
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of New South Wales), Jota Ishikawa (Hitotsubashi
University), Carol McAusland (University of British
Columbia), Phillip McClaman (University of
Melbourne), Mark Melatos (University of Sydney),
Xuan Nguyen (Deakin University), Alan Woodland
(University of New South Wales)

%239 [0 (20114512 A 15 H)
#34W G-COEV ¥ —F - U= gy
FEISE (COE 7 == —) “Model Averaging with
Dependent Data”

%240 [0 (20114F 12 A 21 H)
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