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A(t|F;) = ao + Py(t) + Cx (1) (5)
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At Fe) = ao + Ps(t) + Ce(t) + > g (t — t;) (8)

t; <t

00000 (Ogata and Akaike (1982))0

(8)000D0000000019970 70 11000 160000000000 high frequent data
o000 000000000000000DO000000O0Laguerred 000000 20000
00000 340 (170)000 AICOO0O0OO0O(6)UO0OO0OOOOO K=11000OO0OOO
0000D0D0D0000ooOOoooOO AlICOO00O20000000000000000000000
gobooboooboooobboooboobboooooobooobobbooobobo
gooooooobobo

oood

1] 0000,0000,0000,000000000000000000000000,00
00, 48(1), pp. 213-227, 2000.

[2] Ogata, Y. and H. Akaike, On linear intensity models for mixed doubly stochastic Poisson
and self-exciting point process, J. Royal Statist. Soc. B, 44, pp. 104 — 107, 1982.



