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In recent years, in the analysis of financial markets, utilization of
high-frequency data such as data ogserved every minute and tick data recorded for each transaction
has attracted attention. This data can be used to obtain "realized volatility" as an estimate of the
daily changing volatility. This realized volatility is used to predict the risk of financial
assets. In this study, | have extended volatility models in various ways using recent researches in
the field of time series analysis. As a result, the new models showed improvement on forecasting.

The research results are summarized in eight articles.
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