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Application of the theory of SDE to real-time analysis of high-frequency data
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Of the objectives of this study (1-4), results were obtained for (1), (3),
and (4). Although (2) could not be fully verified due to two reasons: the problem of access to
sensitive data of financial institutions in the Corona Disaster and changes in the market
environment, we were able to confirm the theoretical results by substituting numerical simulations
for a part of them. The following theoretical results were obtained for objectives (1), (2), and
(3). [1]1t is possible to treat theoretically the case in which the expectations of the higher
order basis of the free Lie algebra generated by the iterated integrals do not disappear by using
the theory of forward integral. [2]Calculations for the second-order case above and their
i@teipr@tation in the market. The interpretation above is actually confirmed by numerical
simulations.
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