(®)
2011 2013

Statistical inference for extended models in financial time series
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We studied problems in statistical analysis of financial time series. Since those
problems cannot be dealt with classical statistical theory and methods a new research field in econometric
s has emerged. As the results the appropriate theory and methods have been developed for problems concerni
ng to the keyword listed below. But even now we think there remain many unsolved problems for compound pro
blems related to plural keywords, such as estimation problems related to vector error correction model wit
h GARCH error, long memory in GARCH process, structural change in high frequency data, modeling of realize
d volatility by using high frequency time series and so on. We challenged to such problems and attained so
me significant results including a proposal of some suitable method to such new problems. In addition we e
valuated our theoretical and methodological results by computer simulation and applied them to real data.

Nonstandard time series GARCH error Error correction model High frequency data Structural
change Bootstrap method Realized volatility Long memory
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