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Multivariate econometric analysis of time series data of foreign exchange rates
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I conducted various empirical analyses of macroeconomic and financial time
series data subject to structural breaks in order to reveal the underlying interdependent
relationships between foreign exchange rates and domestic prices. | utilized a class of newly
developed multivariate econometric techniques as well as the formerly established ones for the
purpose of achieving the aforementioned objective. The research project was broken down into the
following three stages: (1) developing required mathematical econometric theories, (2) conducting a
series of Monte Carlo simulation analyses and (3) modeling and analyzing real-life time series data.

From these three stages a set of research papers on econometric methodology and empirical
applications was developed. | presented the outcome of the research at various conferences and
seminars. | also submitted the research papers to academic peer-reviewed journals; some of the
papers have been accepted and published in these journals.
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