BExXc—19

»
£l B
K A K E

HPHMRBEMAER RFrHRERDR) HRARKSE

Rk 25 4 5 A 28 HELE
HESES - 14301
BEiER : EFHEB)
FFZS#ARS - 2010~2012
RS - 22730176

N

&

H

MRREERL (FIX) /SRILT—2D=ODERIIERHETEDEHEHR
HZeiERE4R () Developing statistical tools for time series analysis using panel
data

MRERERE
B3 5= (OKUI RYO)
REKTF - BEER - £HR
HREES : 20563480

AT OREL (F130) - RV T — & & Wiz B 23 B0 A CAHB OHEEE DB R 21T - 72,
FRZ, NRNVT =BT 77—z boRa e B8 Lic, HEERICEAET 247 A %28
FENCEHE L. S T AEEDOHTEEBR LI, MU b 3RV T =2 2 O TefRiE B R OB
WEIE 22 T3 D To O DRk 2 IRt FIEDBR 1T~ 72,

W RO E (%) : In this project, I have developed methods to estimate
autocovariances and autocorrelations using panel data. In particular, I consider the
situation in which the panel exhibits factor error structure. I have evaluated the bias
caused by the presence of factors and have developed bias—correction methods. I have also
developed several statistical tools to investigate the dynamic nature of economic

variables using panel data.
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