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FEDONR—Y F e a L Ba—FORBIZHS T, HEENHE KA (computer—intensive) #E
T RREEIT) ZENHEDL LR TE TS, TO—2IE, #LEEZRAWEZTE (Wb
DB, BT - AnE) BBV, LI —DIE /NN T AN v LB TEREZLLND,
TOFYT s AAaER ) NT AN v 7IEZED computer—intensive BRFEHEEZWT, B
EREFCHH SN OHEE - REMBEIZELZE L, 20 ZEEomIasH L,

WFFERLAEOBEEE  (HE30)

By recent progress of personal computers, computer—intensive estimation methods and
testing procedures have been applied to empirical studies. One of the computer—intensive
methods is due to random numbers (so—called Monte Carlo method). Another of the
computer—intensive methods includes nonparametric estimation and test. We have
considered these computer—intensive methods in a field of Econometrics and applied them
to empirical studies.
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