©
2012 2014

Statistical modeling and Computational intensive approach for economic inequality

Nishino, Haruhisa

3,900,000

MCMC

i i We have studied two topics. The first is to estimate the income distribution
using the generalized beta distribution of the second kind with five parameters. The second is to

construct time series models with the lognormal assumed. In the time series model we analyze a
random-walk model and a stationary AR model for changes of the income inequality.

_These works provide useful econometric models for an income distribution and a time series model for the
income. These estimations are given by the computationally intensive MCMC method.
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