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e RO EE (33C) : The aim of this study is to develop the statistical sequential
estimation of auto-regressive parameter initiated by Lai and Siegmund (1983) to unit root
testing problem. In this study, statistical inference theory via stopping times relating
to stochastic process is investigated and applied to online risk management. The following
topics are the focus of the study:

1. Online monitoring problem of stationary economic time series

2. Monitoring critical branching processes

3. Monitoring problem of general discrete-time Markov processes

4. Online monitoring for bankruptcy, merger, and listing
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