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During this research period, we have estimated the general Beta distribution
based on Japanese income grouped data. The general Beta distribution has five parameters and a
complicated distribution. It leads to a problem of identifying parameters in estimation. A Markov
chain Monte Carlo method enables us to investigate correlations among parameters and to estimate
parameters.

MCMC



Pikety (2014)

1980
(1998)
1980 1990 2000

Pikety, T. (2014) “Capital in the Twenty-First CenturyCapital in the 21 century”,
translated by Goldhammer, A., Harvard University Press.
1998

|K$%E®|
AL,
@@
I =axi]
DHETE

1

FTiStE &
D2 &

‘MCMC%

‘ﬁiiﬁw
e

2017- 18
Chotikapanich



1980
1990 2000

Kakamu, K. and Nishino, H. (2018) Bayesian Estimation of Beta-type Distribution
Parameters Based on Grouped Data. Computational Economics, online first,
DOI: 10.1007/s10614-018-9843-4

Kobayashi, G. and Kakamu, K. (2018) Approximate Bayesian computation for Lorenz
curves from grouped data. Computational Statistics, 34, 253-279.

_ (2018) 80
101-112

;o ”, 2016
, 2016 9

Haruhisa Nishino, “"GARCH model for income time series data and forecasting income
inequality”, 10th International Conference on Computational and Financial
Econometrics(CFE 2016), University of Seville, 2016 12

Kazuhiko Kakamu, “*Bayesian estimation of the beta-type distribution parameters based
upon grouped data”, The First Eastern Asia Meeting on Bayesian Statistics. Shanghai Jiao
Tong University, Shanghai, China. 2016 12

Haruhisa Nishino, “"Bayesian Estimation of Beta-Type Distribution Parameters Based on
Grouped Data”, 2017 HU-HUE-SMU Tripartite Conference on Econometrics, Singapore
Management University. 2017 3

Haruhisa Nishino, " GARCH model for quantile income time series data and forecasting
income inequality”, The 1st International Conference on Econometrics and Statistics
(EcoSta 2017). Hong Kong University of Science and Technology, Hong Kong. 2017 6

Kazuhiko Kakamu, On the effects of the monetary policy on the income inequality in
Japan: Evidence from grouped data”, 11th International Conference on Computational and
Financial Econometrics (CFE 2017). University of London, UK. 2017 12

Haruhisa Nishino, “"A test for changes in Japanese income inequality’’ , 1

2018 3

Kazuhiko Kakamu, ““Bayesian analysis of lognormal mixtures with an unknown number
of components from grouped data.” 2018 6

Haruhisa Nishino, “"Testing for changes in income inequality in Japan”, Crawford School
of Public Policy, Australia-Japan Research Centre, Public Seminar, Australian National



University. 2018 8

Kazuhiko Kakamu, ““Bayesian analysis of lognormal mixtures with an unknown number
of components from grouped data”, , 2018 11

Haruhisa Nishino, ~Testing for changes in income inequality in Japan”,
, 2018 12

Haruhisa Nishino, “Estimation for ARMA models with t-distributed innovations”,
20 , 2019 3

¢y

Kazuhiko Kakamu

8 00456005

@



