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A study on time series model from heavy-tailed distributions
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We developed inference theories for multivariate stable distributions. The
real data analysis were also conducted. The stable distribution is one of heavy-tailed
gistributions, which take into account the possibility of appearance of extremely large (small)

ata.

We also studied on directional statistics, which deals with directional (angular) data, because the
directional data has constant magnitude and has no possibility of extremely large (small) data. We
introduced some time series model, like stable Markov process, to the directional data, and
clarified the form of circular autocorrelation function. We also introduced the new family of
circular distributions from the spectral densities of the stable time series model.
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