EfEAXFZZHMBHRI NI U
Keio Associated Repository of Academic resouces

Title EREFOLENERERKDORE
Sub Title Historical development of econometrics and its problems of the present day
Author EA, TEZ(Minotani, Chiohiko)
Publisher BEEREEFS
Publication year |2003
Jtitle =HF 25 (Keio journal of economics). Vol.96, No.3 (2003. 10) ,p.275(1)- 290(16)
JaLC DOI 10.14991/001.20031001-0001
Abstract FIEREFRBCAEMERZRT, H9250F %, 1910FRIC T2 RILA 98 RZVITOHK
K1 ZBRZ, BEID-IIAXEELILL>TRIENIZFER,
1970FRICA> TIEELN SORHICE S Ehiz, FEENBRYUERATE,
EBINERRRIESD (E<ICHMD ) ELSET7O—FTH, LAL,
FERERFEORMNAENRYICEFENAL, SAFEREZEFZCEL LI VELRE,
"STEREE, NIUERBIRXAST, EVSZENS, KOS TV,
Approximately 250 years after the Political Arithmetic School, econometrics entered the era of
"Sturm und Drang" in the 1910s.
The method established by the Coles Committee after the World War Il faced criticisms from three
camps in the 1970s.
Excluding unproductive criticisms, most noteworthy are the time-series evolution (especially
cointegration) and the LSE approach to econometrics.
Now that the statistical method of econometrics has become too sophisticated, thus calling for the
rules governing applied econometrics, we are expected to keep reminding ourselves by saying:
"Never forget the ideals with which econometrics started out.”
Notes 2RBE
Genre Journal Article
URL https://koara.lib.keio.ac.jp/xoonips/modules/xoonips/detail.php?koara_id=AN00234610-20031001-

0001

BRESFBAZZMERVARD NU(KOARA)ICEBHEATVWAR OV TV OEEER., ThThOEESE, ZLFTLFHRLWRTECREL. TOEINEEEEEICELST
REBEETNTVET, 5lACHLE> TR, EFEELZZEFLTIRASEZTL,

The copyrights of content available on the KeiO Associated Repository of Academic resources (KOARA) belong to the respective authors, academic societies, or
publishers/issuers, and these rights are protected by the Japanese Copyright Act. When quoting the content, please follow the Japanese copyright act.



http://www.tcpdf.org

R R 2700 SRR & BUR DA

Historical Development of Econometrics and its Problems of the Present Day

=4 T8 Z (Chiohiko Minotani)

FHERE LI B EMT IR AR T, K250 4£1%, 1910 FRIC T2 hb b s U b o KT
DR BEZ D, ¥E T — LV AEERIT L o TS S, 1970 £ A -
T3MENDOHHIC S b I, FFEENRICHZBRINTIE, TR & IR
i (& <ICdEfsy) L LSE 77 m—F ThDH, Lnl, stERFTFORFIFIENRDIC
LEEL, ISARFERERICO L ANLERBE , THERER LRI NG
T LS T ENRE, ROLNTWD,

Abstract

Approximately 250 years after the Political Arithmetic School, econometrics entered the
era of “Sturm und Drang” in the 1910s. The method established by the Coles Committee
after the World War II faced criticisms from three camps in the 1970s. Excluding
unproductive criticisms, most noteworthy are the time-series evolution (especially
cointegration) and the LSE approach to econometrics. Now that the statistical method
of econometrics has become too sophisticated, thus calling for the rules governing
applied econometrics, we are expected to keep reminding ourselves by saying: “Never

forget the ideals with which econometrics started out.”
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