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WHFeR R OMEZL (J£3C) : The aim of the research is to consider an estimation of the
change—point for a sequence of random variables satisfies not only independence but also
some mixing condition from the next reason. Even if these random variables of the sequence
are independent, there possibly exists a regression between them. Especially if they are
sequences of linear time series e.g. moving average processes, they satisfy some mixing
condition under the assumptions for their coefficients. We consider not only SDE driven
by a Brownian motion but also by a process with stationary increments from the viewpoints
of time series analysis for mathematical finance. For example, when we observe two data
series of returns for different stocks, it is important to find the regression between
two stocks.
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