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11. Summary of the new findings of the thesis:
- Simulate and Estimate the first order autoregressive model with coefficient contains non-negative random elements. Proposed quasi-maximum likelihood method to estimate the parameters of the model and demonstrate the properties of the estimator. This model can be used to model the heteroskedasticity of time series instead of the familiar models ARCH and GARCH.

- Find the optimal stopping time for holding an asset where the price of asset  follow the Black-Schole model in which the random coefficient shift takes two values.

- Simulating option prices of stochastic process Black-Schole with jump.

- Forecast the state of convergence of income per capita in the generalization Barro model.

- Use of evolution algorithm to build the forecasting models and applied to Vietnam's inflation forecast.
12. Practical applications:
Thesis can be used in solving these problems in practice:

- Time series forecast for economic, financial and ...

- Define a optimal stopping time for a process of investment.
13. Further research directions

- To further study the complex structured time series more accurate to model the real-time sequence.

- Continue research at the optimal stopping problem with the more complex random process.
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