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The purposes of this research project are (a) empirical analyses on the performan

ces of Japanese law schools and the behavior of applicants to the schools and (b) developing econometric m

ethods for these types of empirical researches. In this report, I give an overview of the main results pre

sented at academic conferences during the research period. First | proposed the method for estimating effi

ciency distribution when the outcome is nonlinear in the efficiency factors. The pass rate of Japanese Bar

Examination by school is a typical example. Second | generalized nonlinear dynamic regression model to be
estimated by panel data.



15

16

Kano(2011) Kano(2013)

Aigner, Lovell and Schmidt (1977)
Meeusen and Van den Broeck (1977)

y

E(ylx,v) =x'B + v.

X v

Aigner

u=y—-EQylx,v)

E(ylx,v) = g(x'f +v)

Aigner

Greene

Ve

Ve = 0Yi_1 +xif +a+u.

Yt

Arellano and Bond
(1991)
GMM

Arellano
Heckman (1981)
Wooldridge(2005)

Kean(1994)  Heckman (1981)

Kean(1994)



a; bi
Heckman
(1981) Wooldridge(2005)
a; ~ N(0,02,), b; ~ HN(0, o).
{X;a;, b}
{X;a;b;} t
1
A B fielXi, ai, by)
1
Yi
A B ;
FilXeaib) = | [ £l anb)
t=1
VA VB
A a; bi
B
a; bi
AN
filXy)
T
= IJ, | [Foelxia ) g@h) dads
t=1
g(a)
h(b) a; b
g(a) h(b)
> Train, 2009
i
X
N
1 L(O) = ) log filX)
i=1
(]
1
(] (7]
simulated maximum likelihood estimator
VX (MSL)
Kano(2011)
1
i T )
persistency
Yi = v Yizs 0 Yir}
Xi = (X1, Xiz, ., Xir } Heckman(1981)  persistency



state
dependency
unobserved
heterogeneity
a = a = = a
NS % B 6 R R %
Yo = Y1 = = Vr
NS % Y NN O N |
Xo 7 X1 7 - Xr
2 persistency
2
Yt
state dependency
a
unobserved heterogeneity
Xt t
Xt
state
dependency  unobserved heterogeneity
a
state
dependency
Heckman(1981)
Wooldridge(2005)
Kean(1994)
state dependency
Kean(1994)

state dependency

-1,y
3
a = = a
i ol
Yo = = Yr
T I
Xo i - Xr

Kano(2013)

3

Shigeki Kano, “ Quasi-maximum
Likelihood Estimation of Panel Markov
Dynamic Probit Models with Unrestricted
Error Covariance” , ,

2013 9 14

Shigeki Kano,” Nonlinear simultaneous
equations approach for panel Markov
dynamic probit models with unrestricted
error covariance” , Asian Meeting of the
Econometric Society, Singapore National
University. 2013 8 3
Shigeki Kano, “ Ordered Stochastic
Frontier Analysis with Application to the
PSID Health Status Data” , Asian Meeting
of the Econometric Society, Korea
University. 2011 8 12

@
Kano Shigeki

80382232



