X.1 RATS to GAUSS

X.2 MATLAB to GAUSS
X.3 SAS/IML to GAUSS

X.4 SHAZAM to GAUSS
X.5 R(S,S-Plus) to GAUSS
X.6 XLISP-STAT to GAUSS
X.7 Mathematica to GAUSS
X.8 Stata/module to GAUSS
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(n) OoLS

proc Newton

BHHH |, Grid Search

F RB =

CUSUM, CUSUMSQ, Fluctuation Test

GQ, BP, GK, Park, White Test HCSE/WLS/GLS
MWD, Ramsey RESET, J, JA, Cox Test

(1) DW, Q Q' stat, LM Test, Correlogram, Newey-West
(2) Hildreth-Lu, ML Grid, Beach-MacKinnon, MLE
1) DF, ADF, PP, KPSS, DF-gls, SP Test
(2) BLS(Sequential&Rolling),Perron,ZA Test

©) ADFSI,HEGY,DHF Test [



3.18 EG,CRDW,Johansen,Stock-Watson,Phillips-Ouliaris
3.19 VAR D) Impulse Response, Forecast Error Decomposition.
3.20 VAR (2) Granger, Sims, Block Exogeneity Test

3.21 VAR 3) (Partial)Correlation, Directed Acyclic Graph[ ]
3.22 SVAR [ ]
4.1 (1) Qprog eqSolve

4.2 (2) Qnewton sqpSolve

4.3 maxlik (1) Logit, Probit

4.4 maxlik (2) Tobit

4.5 cml (1) GARCH(1,1), IGARCH(1,1)

4.6 cml (2) Confidence Limits

4.7 GPE maxlik/cml

4.8 Maxlik/ICML

Optimization/CO

4.9 FairTaylor

51
5.20LS
5.3 0LS

5.4 Maximum Likelihood

, , Wiener Process, White Noise,
OoLS DFt

LOGIT/PROBIT/TOBIT BOX-COX

55 MA, AR, ARMA ,

5.6 ARCH Family(1) ARCH, GARCH, IGARCH

5.7 ARCH Family(2) GARCH , EGARCH

5.8 GED GED , GARCH-GED, GARCH-t, EGARCH-GED
5.9 Power , , F Power,

5.10 Jackknife
5.11 Bootstrap

Bootstrap OLS(pairwise,parametric,residual)

delete-one, delete-d ,Jackknife OLS(delete-one&d)

5.12 Bootstrap

5.13 Bootstrap

5.14 Kernel (1)
5.15 Kernel (2)
5.16 Bootstrap GMM
5.17 Markov Chain
5.18

JAB, Double Bootstrap, BCa C.I., Scale-changing
Wu's, Moving-Block, Sieve, VAR Residual Bootstrap
Univariate Kernels

Bivariate Case, Kernel Regression, Jackknife LS Band
I Probability Distribution, Notes of Grid Search
Gibbs, Metropolis-Hastings, Metropolis-within-Gibbs
Exponential,Cauchy,Pareto,Logistic,Weibull,Gumbel



5.19

5.20 Composition

5.21 Convolution

GED&GH, Kernel Density Monte Carlo,
Laplace, Asymmetric Laplace, Hyperexponential

Binomial, Pascal, Erlang distribution

5.22 Multivariate Normal, Dependence, Multivariate Log-normal
5.23 (1) Antithetic variates, Normal case, General case,

5.24 (2) Control variates

5.25 (3) Stratified Sampling

5.26 (4) Moment match

5.27 (5) Importance Sampling [ ]
6.1 (1) Hodrick-Prescott Filter, Baxter-King Filter

6.2 (2) Beveridge-Nelson Decomposition

6.3 Spencer’s, Henderson’s, EMA, Holt's EMA, Moving Median
6.4

6.5 State Space Model Univariate UC [ ]

10



Operation Neat Grinder

Programming Guide
Jarrow 2" delayed

Kolbs 4t Mun delayed
priority 3 (12 31
priority (12 31

Mun

Trigeorgis Mun delayed
Amram priority 2
Copeland priority 5

priority 1
Distinguished Parts of Programs
1
Bessler Path Switching Lattice
( 2004 )
Programming Guide
Kolbs 4t 1

Mun, Trigeorgis,Copeland  Copeland



GARCH ANN

Ox
GMM

Wavelet

TEXT

GMM

Multivariate



	X.1 RATS to GAUSSの基礎
	X.2 MATLAB to GAUSSの基礎
	第１部　GAUSSの扱い方
	第１節　Ｉ／Ｏ
	第２節　行列
	第３節　プログラミング
	第４節　特殊関数とライブラリ
	第２部　基礎計量経済学への応用

