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ogoon 0.008 0.018 0.025 0.058
()« 00000 5%00000000000.

(i) Q(20) 0 Q*(20) 0,002000000000000 (66~1)0DDO 200
Liung-Box 0 QOOOO0OD0O.00000O00 200 »x?00000.

1 poy
poy 0727

O000.0000000000,002500000000000000000000
0000000000000, 00,0022500000000000000000,00
0sSvOOOOOOOO0O0O0000o0o0ooo0oooooo.

000000000,00000000000000220000000000000
0000000,000000000000000000000000000. 00, 0
0 (2013) 000000000000 O0D0D0O0OOOO0O00O0 SVvOoOOoooooooo
D0000000. 0000000000000000000, 00225000000
Markov-switching 0009 000000 00000000 SVOOOODOO0O0O0OO
O000000000oo0ooog.

goon

(1] OOOO0OO0O0O00O (2008), 0 TOPIXOOUOOOUOOOOOUOODOOODOOOOOOOO
gooooooooooooo,MTPOODOOOOODOUOODOOOOODOODODUOUODDOOOO,
No.24, pp. 75-100.

[2) 0000 (2013), 000000000000000000000000, 000000000
00000000000000, Vol.25, No.11, pp.1-6.

3] DOD0OO0O0O0ODO0O (2011),0000000000¢0000000O0OOOOOOOOOOO
goboooooooboboooooboboo,0oboooobobobooooooobo,b 400,02
O, pp. 61-88.

[4) 0000 (2013),0000000000000250000000000000000000,
00000000000000000000000, Vol.25, No.6, pp.1-6.

[ DDOO (2015),000 22500000000000000,00000000000000
goooooooono, Vol.27, No.11, pp. 1-5.

[6] Bergomi, L.(2016), Stochastic Volatility Modeling, Chapman and Hall/CRC.

VOp 200000000000, 00 (2015)000.
Moo 22500000000000,00 (2013)000.



gboobobobobob 20180400

[7] Shephard, N. [ed.] (2005), Stochastic Volatility: Selected Readings, Oxford University Press

gbooooboobooo,oocobobooooboobo.

oboooooooocobooboo,b0ocoboooboooobooobo.
gbooooobo,booboooooboboooooboboobooboooon.

gboo,000b00b000b00b0oooobobo0ooooobooooooa.




