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GCOE
Econometrics
oA e i
Development in Nonlinear Cointegration”
%5297 [A] (201247 A 17 H)

Lecture Series on Statistics and

( Vanderbilt University ) “Recent

EHEES - &V —r va v
BRI o AT b v & — & AL
Cheng Chen (Princeton University) “Heterogeneous
Firms with Agency Problem-Theory and Evidence”
%5298 [7] (20124E7 H 19 H)
%45 G-COE VY —F - U—r a v/
Y5z (COE 7 = w—) “The Impact on Invisible
Handshake: Free Trade, Technological Change”
%5299 8] (2012 4E7 H 24 H)
Contract Theory Workshop East
RFHm Y —27 va vy 7, EE B —T v ay
7" b M
7 (University of California, Berkeley) “The
Market for Deceptive Products”
%5300 [0 (201247 H 28 H)
JEH X 7 m R AT TR
JAKE] GEFAHETERD) | ALAATIR GREFFITIEAT) |
AR (REFHFZERT) . SEMEM (BT EHER) |
TRAESR (MHEANBAREERAGE X —), [HEE
Z (RREEAOTIERE) . MR GO EBEE B4
BORWIZERT) . REAZIE RS (RREATZERT) . B L]
(REFFEIERT) . HAREF (REFFIFIERT) | HEIRES (%
FEOPIERD . RIS (AR IRELE)
%5 301 [ (201248 A 8 H)
Summer Workshop on Economic Theory ([ER#&7
)
ANME R TR M
%5 302 8] (201248 H 24 H)
Hitotsubashi GCOE Conference on Choice, Games,
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Global COE Hi-Stat Newsletter

No. 9 (March 2013)

and Welfare: Frontiers in Microeconomic Theory
BURIRIE > AT MFgEE v 2 — & 3R
5303 (2] (201248 H 30 H—9 A 2 H)
The 2nd Summer School on Analytical Political
Economy: Equality and Welfare
BURIRIE > AT MFgEE v 2 — & 3R
HARE 7 LA R M2 R4 (LR FEKF) |
HRES (R, A (BERRRT) ., &
HfE .z (HARZ), NEFER ORICRE) . KREFHE
(NEANEERT) o e x ARTEB OB RE)
%5304 [ (201249 H 13 H—15 H)
2012 Asian Historical Economics Conference
(AHEC)
Economic History Society; Centre for Global
Economic History, Utrecht University; — 8 K% i
BFFERT R RS2 > % —; Poverty Reduction,
Institutions, Markets and Policies in Developing
Countries: Toward a Theory of Comparative
Economic Development (PRIMCED); Historical
Patterns of Development and Underdevelopment:
Origins and Persistence of the Great Divergence
(HI-POD); A& FIE NAHARER 2R LE s & Hf
%5 305 [ (201249 A 18 H)
RFEFFH T —r > a v
Ruijun Bu (The University of Liverpool) “A
Semiparametric  Diffusion Model Based on
Reducible Stochastic Differential Equations and
Pseudo Maximum Likelihood Estimation”
%5 306 [ (20124510 H 2 H)
7' a—/3)L COE & F—
EREES - BV —27 v a v, BRBREY AT A
WMt 22— E¥ WU —rvay s won
SRU—7 va v 7 BT I - s g
Avinash Dixit (Princeton University) “Reciprocal
Insurance among Kenyan Pastoralists”
%5 307 [a] (2012410 A 4 H)
#46 B G-COE V¥ —F - U—r v a v
NEF AR (COE 7 =11 —) “lllusive Improvement:
Gender Wage Gap and Sample Selection in Japan”
% 308 [A] (20124210 A 5 H)
RFEFF T —r v a v
SCEE A BT E A B e R A Temfalk T o~ 2

PREFBOR OFH AT EFRR T X ) — & 3
Chang-Jin Kim (University of Washington, Korea
University)

“A Markov-Switching Dynamic Factor Model of the
Business Cycle with Evolving Regime-specific Mean
Growth Rate”

%5 309 B (2012 410 H 16 H)

FEXE - B —r v a v

ZAE (BEFEF A KY) “Embeddedness as a
Catalyst for Sub-optimized Resource Matching in
Alliance Networks”

% 310 A (2012 4210 H 23 H)

PEXE - BT —r v a T

~ I u&MU—r7 a7 LI g

i 2 K (KBRK:) “Measuring the long-lasting
impact of the natural disasters: A case of the 1995
Hanshin-Awaiji Earthquake”

%311\ (20124210 A 23 H)

EEES - G v—2rvav

BURIRIE > AT AfFgeE v 2 — & 3 E

James Markusen (University of Colorado Boulder)
“Per-Capita Income as a Determinant of
International Economic and Environmental Policies”

#3128 (20124E10 A 30 H)

EERE S - ETV—rvay S

BIRRRE > AT Mg o 7 —, EEZTE I —
& 3hfe

Nicola Coniglio (University of Bari) “Climate
variability and international migration: what are the
links?”

% 313108 (20124F 11 A 2 H)

Rt —2r v a v

Roberto Leon-Gonzalez (B Hf 78 K % Pi K %)
“Fat-Tailled Gamma Autoregressive Processes for
Stochastic Volatility with Jumps”

% 314 18] (20124F 11 A 6 H)

PE¥ - U —0 v a v

Contract Theory Workshop East (CTWE) & J:{
Claude Menard (Université de Paris,
Pantheon-Sorbonne) “Plural Forms of Organization:
Where Do We Stand?”

% 315[[ (2012411 A 8 H)
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HATEIG-COE VY —F - U—r gy
b3 —1= (COE 7 = m—) “Estimating Upward Bias
in the Japanese CPI Using the Engel's Law”

%316 [ (20124511 A 13 H)
PEE - U —r v a v
TH A (B [E N2 K%%) “Product and Labor Market
Imperfections and Scale Economies:

Micro-evidence on France, Japan and the
Netherlands” (with Sabien Dobbelaere and Jacques
Mairesse)

% 317 8] (20124511 H 15 H)

# 48[ G-COE VY —F - U—2 v a v
R (COE 7 xm—) [WREITHE) L He DR —
IRRNT —HZ K D 5H—]

%5318 18] (2012411 H 16 H—18 H)

The Third
“High-Frequency Data Analysis in
Markets”

—BRFIE T 0 =7 b TRBUE - @HET — ¥
W SR - B K - 7 m — S AL DRRE ST
— IR PRI 24 AFEEILERIH - JEEMF
FHLRFET B Y =7 MR TEEET —% 2
RSO nfiE L RT T 1 VT 4 OFES
Brlo ISR R - B SR sE B 17 7
A F U ARERINCEKIT D [HEET V] OBF LR
RIEOHEE . IRE R L S

Torben Andersen (Northwestern University), Peter

International Conference

Financial

Hansen (European University Institute), Siem Jan
Koopman (VU University Amsterdam), Mark
Podolskij (Heidelberg University), Almut Veraart
(Imperial College London), Jun Yu (Singapore
Management University) ft
#5319[H (20124:11 A4 17 A, 18 H)
&7 EISHERERFEa T 7 LR
KgRk®x7a—,)L COE 7mu 77 x5 [ NMITE) &
HEREOTAFI 7 A LI
%5320 [m] (20124511 A 20 H)
EEEHES - EV—27vay
BURRRHE v AT LAFgE | o 2 — & e
H H G2 (RR9% PESERFEAT) “The Effects of FDI on
Domestic Employment and Workforce Composition”
%321 [0 (20124511 A 22 H)

49 G-COE V¥ —F - U—2 gy
Geert Schreurs (COE 7 = = —) “Economic growth
in early modern Japan — measurement and
international comparison”
%5 322108 (2012411 H 23 H, 24 H)
Workshop on Analytical Political Economy in Japan
BRI S AT 298 o 2 — EEEAE I —
& e
HE—5L (LK% - Institute of Economic Theory
and Quantitative Methods Universita' Cattolica del
Sacro Cuore)., M~ 1 (&R TIKT) . i
HES (4dHERT)
%5323 (A (20124511 A 27 H)
FE¥E - B —2rvayT
FRELE (—BRT) THARICKT 2 K850 L B
B
%5324 A (20124511 A 29 H)
#50E G-COE V¥ —F - U—rvavyr
ZHFnth (COE 7 = @ —) “Feasible social choices in
three-party systems”
%5 3258 (2012412 A 4 H)
EEES - &V —rvav
WRE (HAKZ) “Bank's Role as an Information
Provider for Exports: Evidence from Listed and
Unlisted Firm Data” (with Keiko Ito and Daisuke
Miyakawa)
#3261 (20124212 A8 H, 9 H)
Hitotsubashi GCOE Conference on International
Trade and FDI 2012
BTG v AT L Te e v & — &
Richard Baldwin (Institute of International and
Development Studies), Andrew Bernard (Dartmouth
College), Thomas Chaney (Toulouse School of
Economics), Pao-Li Chang (Singapore Management
University), Taiji Furusawa (Hitotsubashi University),
Amit Khandelwal (Columbia University), James
Markusen (University of Colorado Boulder), Kiminori
Matsuyama (Northwestern University), Thierry
Mayer (Sciences Po), Hiroshi Mukunoki (Gakushuin
University), Peter Schott (Yale University), Yoichi
Sugita (Stockholm School of Economics), Heiwai
Tang (Tufts University), Jonathan Vogel (Columbia
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University)

%5 327 [0 (2012412 H 13 H)
#51M G-COE V¥ —F - U—=rvavT
S IERE (COE 7 =n—) [HERHEFTHIC T 5 H
ROREMTE : AR - BSOS H 25

%5 328 [0 (2012412 H 14 H)
—BRFBOR 7 +#—7 L+ /m—/3L COE 71/
T LARRAFERES TREFIIRICYE>DON? | —
What's the Use of Economics?
AEFHATH (R RFRGEIIZERT) . R E (—HK
FREEATIERT) . RS UK Rt A
ZERD . JNBE KA (R RABERR G e |
PEIRER (—HEREEREFEHIIEAT) . SnAT BIURRS (A% H
RFBORRE T - —HBRT) . FEH L (—HHK
FRF e SRR

% 329 0] (2012 4-12 H 17 H, 18 H)
Workshop on Intangibles, Innovation Policy and
Economic Growth
TRV PESERFIUT, 8 BE R Empirical Research on
Intangible Investment in Japan, (ERII) & 34t
Ahmed Bounfour (University of Paris-South), & &=
7] (B RFRRESEAT) . Keun Lee (Seoul National
University), =)I11%5 (FEBEKRT) it

% 330 [[] (2012412 A 18 H)
PE - BT — s v a v
ERER G T — & i
Niclas Ruffer (University of Mannheim) “The
Enrolment in an R&D Subsidy Program for SMEs:
Evidence from South-West Germany”

%331 [0 (2012412 H 19 H)
FA2EINEAPE - W T 7 LA
NI EHE N GERHRE AT IERT, BEREFEEA R « KBk
K% %27 v—sU0 COE 7usT A, K%L
DBERTEAT & S

#3321 (201341 H 12 H, 13 )
Hitotsubashi Conference on Econometrics 2013
BITORH BRI AT . BN SRS TR RORE v -
BUR T R ] &I

%333 [0 (201341 A 15 H)
EHEEES - GV —2rvav
Tran Lam Anh Duong (—&RF#E5E AR “An
Analysis of Changes in Wealth Distribution, Credit

Transition and Development upon the Entrance of
Foreign Direct Investment Firms”

%5334 (8] (201341 H 15 H)
FEX - Y — o a v
B —w (A—A NF VU 7ENKTY) “Who
participates in corporate income tax consolidation?
Evidence from Japan”

%5 3358 (201341 H 29 H)
One-day Trade Workshop
BRI & AT 2 e v 2 — EEEAZWE I —
& 3kfe
Tomohiro Ara (Fukushima University), Jay Pil Choi
(Michigan State University), Isao Kamata (University
of Wisconsin-Madison), Keith Maskus (University of
Colorado)

%5336 [0 (201342 H 5 H)
—HE RS FEHIIEAT L RIFIA - e RAFIEILR
nY=s MRS [WEET —2 2 Ve EET
LD 7 akgELRT T 4 U T 4 DFFREIHT
— IR FRRE WAL 24 FREICEFIH - JLFEBF
FWRFET w7 MR TEHET —2 2
TCEETHOI 7 afiiE L R T 7T 4 VT 4 OFtES
Bri, —fRFHETr o= s b TRBUE - @B T
— & & TRl e - BK - 7 — bRk
AR
ETTHEN (BIEEASIKY) | Nattapol Takkabutr (K
Bk o KE=E ORBR) | Feiiesy (SR
R RT) . KT OREURY) . Al (—16
K5 ABE (BFERY) . TR (eifdE
K5 AET KBRS . kHE— (BWEFEER
F) . RARE (BERRKAT) | EREY (—F
KE)

%5337 (8] (201342 A 8 H)
7'a—/3)L COE & I —
BEZA (T AHR1T) “Micro responses to disaster relief
aid” (2004 A~ | 7 B HIER O S EIF5E)

%5338 [0 (2013452 A 14 H)
One-day Workshop on International Trade and
Industrial Organization
Kaz Miyagiwa (Florida International University),
“Size matters: Who is bashing whom in trade wars?”
Arghya Ghosh (University of New South Wales),
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“Trade Liberalization and IPR Protection with
Endogenous Absorptive Capacity”
Hodaka Morita (University of New South Wales),
“Choice of Product Architecture, Product Quality,
and Intra-Firm Coordination: Theory and Evidence”

%5339 [0 (201342 H 21 H)
G-COE Hi-Stat & I F—
REHEMY—T vav T, Fa—VAMEIS—
& e
Danielle Catambay (University of Pennsylvania),
“Choice in the Context of Reference Points”

%5 340 [A] (201343 4 1-3 H)
International Conference “Frontiers in
Macroeconometrics”
Bpi e B (A) Temlfatg T o~ 7 mfREBOR O
FHESHT, —AERFEFRET m =7 b TRBUE - &
BEET — &% & W o @Rk - B - 7 e —0ut
DRI & e
Gianni Amisano (ECB), Sungbae An (Singapore
Management University), Francesco Bianchi (Duke
University), Ippei Fujiwara (Australian National
University), Kyuho Kang (Korea University),
Munechika Katayama (Louisiana State University),
Jae-Young Kim (Seoul National University), Jinill
Kim (Korea University), Soyoung Kim (Seoul
National University), James Morley (The University
of New South Wales), Rodney Strachan (Australian
National University), Woong Yong Park (University
of Hong Kong), Jun Yu (Singapore Management
University)

%5341 (201343 A 5 H)
7' m—s3L COE 7’1 7' 7 A THESFY# @& R -
FEREHTHLAAESE ] 5 5 [l AR

%5342 (7] (201343 A 9 H)
Winter International Trade Seminar
/N RERE R TR

%5 343 [0 (201343 A 14 H)
Hitotsubashi One-day Trade Workshop
EFRAe i X — &
Rodney Falvey (Bond University)., B (#05 K%52).

% [H5F5L (Vanderbilt University)
%5 344 (8] (201343 H 15 H)

TR o & — L e

Pieter Woltjer (University of Groningen) “Declinism
vs Americanism: Transatlantic Technology Transfer
during the Early Twentieth Century”

% 345 [ (2013 4-3 H 19 H)

EpEv—2rvayr1

(7 Z TR T DR FAE O /et & R
— 77 70F] %8z LTy

Ikhlas Al Aranki (3 V% 83 HE) il

% 3468 (201343 H 19 H, 20 H)

GCOE International Conference on Equality and
Welfare 2013

BRI v AT 2 o 7 — [EERASH I X ) —
& 3kfe

Geir B. Asheim (University of Oslo), Michele
Lombardi  (University of Glasgow), Hitoshi
Matsushima (University of Tokyo), John E. Roemer
(Yale University), Tatsuyoshi Saijo (Osaka
University), Shin Sato (Fukuoka University),
Arunava Sen (Indian Statistical Institute), William
Thomson (University of Rochester), Yongsheng Xu
(Georgia State University), Naoki Yoshihara
(Hitotsubashi University)

% 3475 (201343 H 18 H, 21 H)

GCOE Lectures on Social Choice and Welfare 2013
Yongsheng Xu (Georgia State University),
“Measuring deprivation and living standards in a
multi-dimensional framework”

William  Thomson (University of Rochester),
“Axiomatic Analysis of Resource Allocation Rules I:
Time Division,” “Axiomatic Analysis of Resource
Allocation Rules 1I: Division Problems with
Single-Peaked Preferences”

% 348 5] (201343 H 22 A)

7/'a—/3L COE V7 F ¥ —

Peter Hammond (University of Warwick), “Social
Choice and Individual Well-being: What Data Might
Be Relevant?”

% 349 5] (201343 H 22 A)

EEU—7 g w72
[V N2 BHEFHHEE & it
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AR PE SE R A SRR R P & de i

Ikhlas Al Aranki (3 V4 > #atHR) . dbi#gzge Ul
PESERT) | Bl 2 0 48 (i K5%) | ik (—
BRF)

=

2 6 [ H AR AR EEE

A7 v 7T hOFEEHME Y F CTH D PRI,
IF N COE HEMIE Th 5 HIKF-OREFHIEH
B3, 56 [ H ARG AR ERE 2 LR E L
L7z, 9 A 10 B Tbinz#EATIX,
Stochastic Volatility €5 /L—H %k U % — . & Realized
Volatility DOFIFFET WA b—) &8 L CZELEREA
fTWE LT,

Realized

WEDOHAESBRE - HiF
http://gcoe.ier.hit-u.ac.jp/information/schedule/schedul
elog/index.html

K

%55 (2012 4F) H#R - BRERELE

KT T N —F—DORBRFEIETENART 0 7T A
DOIFFER R % £ & DT [TRbivz 20 41 & AR
—HERE IR & B~ O JFE) S OfF I —] (H AR FE
B HREE, 2012 4F) T4 55 A1 H % « R E UL E
EZELE LR,

BE2ARE (BFFE. —RAH)

2012 &

T

o X A4 b v
Fluctuations and Optimal Monetary Policy”
HUfF4EH : 201244 A 27 H

FREHEZ - P BN

"Essays on Macroeconomic

B Lt (2008 FE VYV —F T R Z b, 2010
—2011 #£F COE 7 = 1 —)

THRROIGEEIRIIAT 0 7T b OFEHER S H

FSCH A RV TR - R ZEM OB IR By & A PEM: )
B4R : 20124E 4 A 27 H
R BiG =

a2 A+

FRSCH A bV THARMZEIC X DM TR SIGE) & 5
gk — v 7

IAS4EH : 2012 4E5 A 31 H

AT R
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