W1 EIRAT T L F DR

® 13ffi7v+L¥
randomgen: u
ZA=E/ A N

= (Bu, +a)modm (a =0, #=65539, m=2") T & % ELEI A4

t+1

randomgen.wfl: ELI 7" 0 7T LADFER T 7 4 v
® EViews 7 4 /L4
sna.wfl: [ERGEHFHHE T 7 11
snaeviews8: sna 7 7 1 /WIZ, boj 77 A NEHRE LT T 7 AV

® EXCEL 74 /v4
boj: H#RT — %
sample : BUNBRT — %
sna : ER&HIHET —4

02 BEIRM 7 4 v F DR

® 221Hi7ANH
program#l: L7 N FERETa ST AT
program#2: €7 N uEBRT 0 7T AH72
program#3: €7 a0 7T AHS
program-blue: #EHK ERNRHEERDOET L T a7 0 7T A

® 222 Hi7ANLF
program#4: €7 I uEERT 0 7T A H4(p.48)

® 223 HivrLH
bootdata: 7 — K A K7 v 7 FEITD 7D EViews 7 — &
H) ZO77A40F, 7= A NI ATRESNZT 4 L7 b
JicEL Z k.

boot-nonpara: /> /XT7 A NU w7 « 77— NAKNTZ v Ta s T A
boot-para: /X7 A N w7 « 7— KA NT7 v 7Ta s T A
program#h: KT — MNA NT v 77 a T A (p.54)

® 225 Hi7ZHNH
Program#1” FiHALNIEMERER TH HEEOT T v 1 LR



% 3EIRT T AN H
® 313 fli7ANH
seizoubyou.wfl: #&E¥ET —4 EViews 7 7 A /L
seizougyou.xls : #LEET — X 7 7 1 L (FH(2005))
® 324 fHivANH
capm_boot :CAPM OV — AT v 77T/ T A
capm_toyota : I ZERIZEET 5 CAPM ot
® 333 fli7ANH
Madoff :FFS #EAAEY 75— &
Madoff.wfl : EViews 7 7 1 /L
FATERS T AN
monte multi#l: BRGNS T L ERT 0 7T A
® 431 fHivAnH

kenchochiku.wfl: REATE 7 7 A /L
program-hetero : ;AL —ME T LR T v 7T A

® 432 Hi7ANA

monte-auto: RIHEE T uFERT 0 7T L
55N T A A
® 5.1 Hivang

seizoubyou.wfl: #i&E¥7 — % EViews 7 7 1 /b
seizougyou.xls : BE¥ET — 4% 7 7 4 )L (F#H(2005))

® 52 HiZANH

mrw.xls: Favero & —% 7 7 A /L
mrw.wfl: EViews 7 7 1 /L



B e EINT T AN
® 6.1 Hivx L&

marrstack : % 6.2 OV /LT —H
marrunstack: # 6.3 D=/ /LT —X

® 6.3 f{i7vH/NH

marrpool 3K 6.3 O —/LTFT —ZE Y iAA EViews 7 7 A /b
® 6.4 fi7rNH

marrpool 3 6.3 D/XFNLT —HELV AL EViews 7 7 A /L

5/ TEIRNT 7 AL

seisan-panel.xls D12 FEER =BT —H

seisan-panel.wfl : 12 BEER SR LT — X EViews 7 7 A /L
seisan-pool.wfl D12 PESER] 7 — VLY iA A EViews 7 7 A b
betaboot RET—NANT T r s T AQT71 =)

bpooldatabeta.wfl ERET— MR N Ty TT—F (ERRT eI AaTEN
747 FUANENTELZE,)
08 EINfT T 7 AL
® 85 HiZHNH

monetarypolicydata.xls :3# 8.1 TS i-=/ LT —X
monetarypolicydata.wfl : VAR #7417 9 EViews 7 7 A /L

® fIERADIS 7 741

blteiri CEEADOERTO 7T A (217 X—)
b2teiri CEFIBOERT 0 7T A (218 X—)
chidist C WA RS DFER T 0 7T A (220 X—)
tdist ct OADOERT T T A (221 X—)
fdist c FOMMOERT T 7T 5 (222 2—)



