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A new approach to time-series econometric analysis with point processes
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9,400,000

Jump
SIML

This research project has studied important issues of econometric methods
based on stochastic point processes. It Investigated some statistical modelling of multivariate
financial time series and macro-economic time, which has been then applied to measure economic risk

analysis including financial risk and insurance risk We have studied various scientific and
systematic aspects of point processes and non-stationary multivariate economic time series. The
project members have presented research results at various international as well as domestic
academic meetings and published some books and many academic papers.

We have developed a new filtering method called the SIML (separating information maximum likelihood)
method for high frequency financial data and multivariate macro- economic data. We have shown that
the new method gives a new way to handle the filtering problem of macro-economic time series and

also a way to find some hidden factors in high frequency financial time series
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