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Statistical Analysis with Super-Computer in Econometrics
Kanemi Ban*

The purpose of this paper is to report the recent experiences in atatistical analysis with
super-computer. In the case of nonlinear stochastic problem, computer-intensive
approach is very useful for the method of simulated moments, where numerical solution
of nonlinear function is calculeted effectively, or bootstrapping method are available.
Super-computer is also powerful to present the property of complex structure of stochastic
model graphically.
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