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An estimation method for non-Gaussian structural VAR models is proposed.The
gist of the method is to estimate an unknown non-Gaussian distribution and use the estimated
distribution to compute the maximum pseudo-likelihood estimator.We also presented the mathematical
basis for this method based on semiparametric statistics. The accuracy of this estimator is also
demonstrated through Monte Carlo experiments.

Using this method, we analyzed the effects of monetary easing policy in Japan.The results were
reported at international conferences and seminars at other universities, and received a certain
amount of recognition.

These reports were compiled into papers in Japanese and English and submitted to specialized
journals, and the Japanese papers have already been published. Two papers in English are currently
under submission.
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