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プレゼンター
プレゼンテーションのノート
We made four empirical analysis.
First, we investigated how changes in interest rates in the US affect interest rates in East Asian countries. It is expected that we have positive causality relationship from interest rate in the US to interest rate in each of East Asian countries.
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プレゼンター
プレゼンテーションのノート
Each graph shows estimation results of VAR model with four lags in 10 days. 
Accumulated Response to Cholesky One S.D. Innovations ± 2 S.E. (Japan)
Relationship between interest rate in US (IUSD) and interest rate in Japan (IJPY)
From the upper left to the down right, response of interest rate in US to interest rate in US; response of interest rate in US to interest rate in East Asian country; response of interest rate in East Asian country to interest rate in US; response of interest rate in East Asian country to interest rate in East Asian country. 
Analytical period: January 1, 2000 to December 31, 2013. 
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