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Abstract

This study concerns the variational convergence and their applications to statistics, economet-
rics and economics. Elucidating the relationship between the varitional inequalities, free-boundary
problem, the optimal stopping problem and the Dirichlet form, we confirm that many problems
involed in statistics, econometrics and economics result in the variational inequalities. We also
consider the empirical convergence of the variational inequalities. Examples including the thresh-
old models and the ¢ models of investment in conjunction with the free-boudary problem, the
sequential tests and the change point detection in relation to the optimal stopping problem, a non-
linear cointegrating regression and admissible estimator relative to the Dirichlet form and quantile

regression and density estimation concerned with the variational inequalities are stated.
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