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Rapid development of information and communication technology Jncludlrg the :, 3 8
spread of the Internet in recent years brings about the globalization in finance and D: a.te 1 Zth i th, 1 7th 1 th Septemb er

economic categories. The financial and economic phenomena which occurred in
various countries significantly influence every country in the world. Actually, the
global financial crisis still remains in our memory. The structural change has
occurred in the world economy at the speed which we have not seen in the past,
and uncertainty is increasing.

In order to avoid a new crisis, it is indispensable to fit a suitable time series model
to data, and to extract information important for prediction of a future change. This
lecture starts with the introduction of time series analysis and the real examples of
time series analysis are introduced focusing on the latest topics.
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The lectures will be performed in English. 33 2 THRFETITWVE T,

9/12 (THU) TIME SERIES ANALYSIS 1

10:30 -12:00 YOKO TANOKURA ‘CHARACTERISTICS AND STATIONARITY OF TIME SERIES”
13:00 -14:30 YOKO TANOKURA ‘INFORMATION CRITERION: AIC”

14:40 -16:10  YOKO TANOKURA ‘ESTIMATION OF STATIONARY TIME SERIES”

16:20 -17:50 YOKO TANOKURA “‘SPECTRUM ANALYSIS”

9/13 (FRI) TIME SERIES ANALYSIS 2

10:30 -12:00 GENSHIRO KITAGAWA “STATE-SPACE MODEL AND THE KALMAN FILTER

13:00 -14:30  GENSHIRO KITAGAWA “ANALYSIS OF NON-STATIONARY TIME SERIES BY STATE-SPACE MODEL’
14:40 -16:10 GENSHIRO KITAGAWA “NONLINEAR STATE-SPACE MODEL AND THE MONTE CARLO FILTER”
16:20 -17:50 YOKO TANOKURA “PRICE DISTRIBUTION DEPENDENT INDEX AND FINANCIAL CRISES”

9/17 (TUE) ANALYSIS OF ECONOMIC TIME SERIES DATA VIA BAYESIAN MODELING METHODS

10:30 -12:00 KOKI KYO ‘INTRODUCTION AND CASE STUDIES FOR ECONOMIC ANALYSIS: PART 1"
13:00 -14:30 KOKI KyO “CASE STUDIES FOR ECONOMIC ANALYSIS: PART 2"

14:40 -16:10 KOKI KYO “CASE STUDIES FOR ECONOMIC ANALYSIS: PART 3"

16:20 -17:50 KOKI KyO “‘DISCUSSION”

9/18 (WED) PRACTICE OF FINANCIAL TIME SERIES ANALYSIS

10:30 -12:00 HIROSHI TSUDA ‘PORTFOLIO THEORY AND STOCK”
13:00 -14:30 HIROSHI TSUDA ‘BOND AND INTEREST RATE’

14:40 -16:10 HIROSHI TSUDA ‘CREDIT RISK’

16:20 -17:50 YOKO TANOKURA ‘SUMMARY OF TIME SERIES ANALYSIS”
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I Everyone is welcome to attend !
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