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Statistical Sequential Testing and Change-point Detection on Nonstationarity
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In this research, assuming online observations of stochastic sequence, I
established a sequential testing procedure for the detection of the existence of non-stationary state
such as bubble in financial time series and a sequential change-point detection procedure for the
detection of the change in a parameter in financial time series. | also developed a sequential testing
procedure and a sequential change-point detection for the criticality of branching process, which is
important in epidemiology and population statistics. In each case, some mathematical optimality and a
method for numerical computation are developed.
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