
 

 

参考文献 

（第２章） 

伊豆久［2023］「FRB・RRP・MMF－資金余剰下の金利引き上げ－」 証券経済研究 第124号 日本証券経済研究所 

2023年12月 

伊豆久［2024］「FRBのバランスシート縮小について」 証研レポート1742号 日本証券経済研究所 2024年２月 

大森裕浩、小西貞則、越智義道［2008］『シリーズ〈予測と発見の科学〉５ 計算統計学の方法－ブートストラップ，EM

アルゴリズム，MCMC－』朝倉書店 

沖本竜義［2010］『統計ライブラリー 経済・ファイナンスデータの計量時系列分析』朝倉書店 

久保川達也［2017］『共立講座 数学の魅力11 現代数理統計学の基礎』共立出版 

厚生労働省［2007］「2005～2006年 海外情勢報告」 

高原滉平［2024］「アメリカCBOによる移民推計の上方修正と経済への示唆」内閣府今週の指標 No.1343 2024年５

月 

中国社会科学院［2023］『2024年中国経済形勢分析与預測』社会科学文献出版社 

内閣府［2020］「世界経済の潮流2019年Ⅱ－米中貿易摩擦下の世界経済と金融政策－」 

内閣府［2022］「世界経済の潮流2022年Ⅰ－世界経済の不確実性の高まりと物価上昇－」 

内閣府［2023］「世界経済の潮流2023年Ⅰ－アメリカの回復・インドの発展－」 

内閣府［2024a］「世界経済の潮流2023年Ⅱ－中国のバランスシート調整・世界的なサービス貿易の発展－」 

内閣府［2024b］「日本経済レポート（2023年度）－コロナ禍を乗り越え、経済の新たなステージへ－」 

 

BOE [2024] Monetary Policy Report, May 2024. 

Bronin, Sara C. [2023] “Zoning by a Thousand Cuts”, 50 Pepperdine Law Review 719, 2023. 

CEA [2024] The 2024 Economic Report of the President, March 2024. 

Charoenwong, B., M. Miao and T. Ruan. [2024] “Nonperforming Loan Disposals Without Resolution”, Management Science, 

April 2024. 

ECB [2023] Economic Bulletin Issue 4, June 2023. 

Edelberg, W., and T. Watson [2024] “New immigration estimates help make sense of the pace of employment”, The Hamilton 

Project Brookings, March 2024.  

European Commission [2023] Employment and Social Developments in Europe, July 2023. 

Foerster, A. [2024] “FedViews: May 30, 2024”, May 2024. 

Frank, T. [2021] “End to Single-Family Zoning in Berkeley Forces Us to Reflect on Our Past.”, Sierra Club, San Francisco Bay, 

blog, June 2021. https://www.sierraclub.org/san-francisco-bay/blog/2021/06/end-single-family-zoning-berkeley-forces-us-

reflect-our-past 

FRB [2020] Financial Stability Report, May 2020. 

German Council of Economic Experts [2017] “, Annual Report 2017/18: Towards a Forward-Looking Economic Policy” November 

2017. 

Hamilton, J. [1989] “A new approach to the economic analysis of nonstationary time series and the business cycle”, Econometrica, 

57, 357-384. 

IMF [2021] Global Financial Stability Report, April 2021. 

IMF [2024] World Economic outlook: Steady but Slow: Resilience amid Divergence, April 2024. 

-144-



Khater, S. et al. [2021] “Housing Supply: A Growing Deficit”, Freddie Mac Research Note, May 2021. 

https://www.freddiemac.com/research/insight/20210507-housing-supply 

Lee, Y. et al. [2022] “Drivers of Housing (Un)affordability in the Advanced Economies: A Review and New Evidence”, Housing 

Studies 37, no. 10: 1739–52. 

Logan, L. K. [2019] “Observations on Implementing Monetary Policy in an Ample-Reserves Regime”, Remarks before the Money 

Marketeers of New York University, New York City, April 2019. 

MBA [2024] “20 Percent of Commercial and Multifamily Mortgage Balances Mature in 2024”, Mortgage Bankers Association, 

February 2024. https://www.mba.org/news-and-research/newsroom/news/2024/02/12/20-percent-of-commercial-and-

multifamily-mortgage-balances-mature-in-2024 

MSCI [2024] “RCA CPPI US Commercial property price indexes”, MSCI, June 2024. 

   https://www.msci.com/documents/10199/13c07994-4241-0e91-7247-f7a9257bd396 

OECD [2024] OECD Economic Outlook, Volume 2024 Issue 1, May 2024. 

Raymond, E. L. et al. [2021] “Gentrifying Atlanta: Investor purchases of rental housing, evictions, and the displacement of black 

residents”, Housing Policy Debate 31, pp. 818–834. 

Sorens, J. [2023] “Abolish Parking Minimums. Yes, All of Them”, American Institute for Economic Research, Daily Economy, 

October 2023. 

Zandi, M. [2022] “This Week in the Economy”, Moody’s Analytics Economic View, April 2022. 

https://www.economy.com/economicview/analysis/388559 

Zhao, N. [2023] “Characteristics of Home Buyers”, National Association of Home Builders Special Study for Housing Economics, 

October 2023.

-145-




