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Statistical Analysis of Serial Phenomena-II
Statistical Analysis of Stock Price

Hirotugu AKAIKE

In this report, the author tried to make clear the key points in the statisti-
cal analysis of serial phenomena. The former report on the statistical
analysis of propagation phenomena by the same author is thought to cons-
titute the part I of this series. Taking the analysis of stock price as an
illustration, he sought to trace the process of development of our knowledgé
by the analysis of serial phenomena.

In analysing the serial phenomena statistically, following points seem to
be of importance;

1. to settle proproper time unit -
2. to seek multidimensional representatation
3. to select sample efficiently.

Some formulations abont the variable population or the loacl estimation
procedure are obtained, which are entirely different in idea from models
being adopted dominantly in time series analysis nowadays.
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