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Skorohod

The basic theory of asymptotic analysis in statistical inference for
stochastic processes was pursued. Theory of asymptotic expansions for Wiener functionals both in
ergodic and non-ergodic statistics was studied, which is the basis of higher-order asymptotic
theories. The developed techniques led to asymptotic expansions for Skorohod integrals and general
Wiener functionals. Also this project deepened the theory of quasi-likelihood analysis toward
applications to various stochastic processes and sparse estimation.
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1. WHFEBRMA S M OE

ERIET R L, BUSHEEH 72 X 2 A8 O —>Th 0 | JERRIC, BRI 0L A~
NaATF oA U OERITEEICRE Lz, WolX ), = /L TF 7 — Lo e R e Sl i 1 a4
DERIIRER ETH D, 199 0FERUKBIC L F o 7 — VRBRHEGRERFH I 0 /<
2 7R FRIZ 3T A WL R S IERRIR OSSR L-, Eo LT — RRICBWTIHEEL R
HTH T, F D% ARG ERBIREZ o~ /LT o 7 — Ut 3 2 B Ew S 5 2 bz,
BEEIAREZFMSIT DT o Z Ly RV OEEINEA S, FEmL 3 — FRAREAITIE, T
RO AN T2 T2 T2 T H AV U RANEND 2 ENRENTZ, ~ U TN RN I3 7R
DU HNSERAET H5M4E LT, 199 OFRUBOFAECEEENERINTWVLEZA
ThoHM, Fx NI — FHRGEIIE, IIRPFEFITICET 200 ThHoTH, ZOT U F A
VURME U TN B E R, ZOEWRT, AR~ U TNV EN D,
BAROWERICH T DRHFHIET U > 7%, R, FEER. HE~ra 7, FEERBIR, <1
Rl & MR OBRE L O HETIER Z 2V RITH o TV 5, B UL EE AT (Quasi-
Likelihood Analysis)iZ, 25 K AR 75 AR 520 & LU0 bR 5 0 R FTiliiT 2 s & fili -
T XAIIZFEA % = & C. Ibragimov-Has'minskii #ih & MESRBRRE O T T M ERET 5 =
L EA[RRIC LT, FERMERERIBER T X D A AU B O R 88 AR S iz 2 &
IR 2R B TH D,

2. WEDB

feRIBFRIZ 9 D AR HERNZ B 1T 2 W R 7 1L O SRR 2 AT JE T 5. ki Biam 4 Rl
FEOMFHHERNZ BV THE S L2 0I2iE, TERRICHT DML RBEN R IR TH D, I F
IPEEAREINS~ N 2 TR RET D IEROWNE R TH O Z LB TE o lo— kDY
A T =B OW R & WREIC I D Bl 2 MRS 5, 7o, BEEUREMAT & T ICBES 50
thim o JE R S, MERIEAR I 2 MFHER O R 2 95k 5.

3. WHEDT5kA

BET LT m Y =7 FTOWNEE T 6 ~DISH b HREIZ WAL, R 2B DR R 4B
RI Do = U TSR K5 0 AL AT 1 9 9 O R BHIFE L TE 723, ifFD v
A F—IBEIT T D~ U TS RTIS K D MBRE B O BFE 2 i R BRER R IS WV TR L
BEED, £7o, ZHREFRREASDOIEHEB KA S—=2HEE~OISH % I8 2 . FERRTE iR
FRICH U TR R 2 TR L S8 5.

4. WFIEERH
Fife SRABEE O FHHER O W AT O FeRE RS 2 WF 9T L T=,

(1) FEsRIBARICRTT 2 |kl iin 2 2R S A et & LT, fERiBRE O ULES B D /3 A im Wi
JEBH OB B 2 Bk UTe, AIRRFEICR T 2 EBESHIN GBI~ ALTF U7 — o 21K
FEZHEET HZ &L, BANRMETH Y, oI — FEUFHFO MG ThH 5, flEd
WFEOEENIWTIREG EIRIZR D Z ENM LI TWA DS, MR BHSITERRIC/ > TE T,
BA EBRMBRZ RO~ /LT 7 — Lokt LT, LLaiir B 2 5 % 7= (Yoshida 2013,
Stochastic Processes and their Applications), & Z Tl. 7 v & AT RV ORE &2 E
AL, FOMWROBAICIERS5AA ZEIET 5 adaptive 7287 U A LY VRV L oL a—
RMEA R U 72 anticipative 727 U F AT VAR L o THHEEBHEARZFH L,
anticipative 72T H AL UARMINBEI D~ U T AU Effi-> TR IN D, ik
SEIERRMCERTHZ LT, ZORF—L2OWEEBMENRENTZ, BORTT 4 VT 4
DT VLT XL — v THEERR X OWERMS FRAOMED Euler— LTI I 1T HRRZES
ORI S 4L, FNE BV E L ST,

(2) FE= T — RRIZHT D @RI ERIZW T, W E & T v F AL RV OERG BB -
I\ZFJE L, Skorohod FESTOWHLMEBHOEHICEY | ~ LV TF o7 —VEBHBS —RIL ST,
I F U= IVBRIZENE T A LAY R LVOERRELE L TEA I quasi-
tangent, quasi—torsion |2 X > CTEBAXNEHRHIN D, WITEB] % Skorohod FE43ITx9
HH0ELTER LT D —oDEFIL., fractional Brownian motion (fBm) OINEEE~uE
HANAREIZ 72D Z Li2H Y . B ~DISAMZEDR AT, ¥ x 7N S - FHRRfEE O



(3)

(4)

2 REBOHEEIZRB W TE A IN7- Inatsugu—Yoshida D@ — )L % 77 ¢ )V 7 —IX,
EFRMBEDO— DO FZBIT LY v T OMIBIZT X TOMSEH WL LZENEDOH D 7 ¢
NE—TdHD, ZIUT anticipative 72T A FNEFO2RETTH Y . FOEAETMIZE
UNTC, Skorohod FESFZ xS 2 Wy fiam & DERZ R L TV 5.,

T LI — RHZ2RILTO— % Wiener LB D AF OMRLEFIL, FOBREZHE S L\ )HE
IR TH D0, REFRRIETHY . LI TE 56 B 08 H 5, EZEIC &
ST, 1 ROWTEAPE LI, EOREME L CTEEROERO A REMENIA &5,
RET7 T 7 a T Ty EHO 2 REEO AR O EIXZEOF TH S, /~—A Mk
BH OEIC L > TRBAOENZL L, #nERERITEME L DIZ 5,

BN T DL RO L L ARE S L CHY $A S, IEEAMRIEAZ GBI S IEAT KR
RAERNERZYLE L., B ERT 2 E2U L, 28— 2 HEEICERE e ¥l & 5- 2 DT
TeEHED . JEEGRRRC SRR O BEE T VO ERE~OS A 2R T, HEte T s
RO—FMETHOWT, HEUEEMRITIC X D T, BhE- 7R & 5 iR & B85 R
T 52 ENTE D, BB OBEYER 2B Cldm /L 2 — RRA~0O8 A 2B W) TiEEny
IX VT BRETH T, EETADESHNTENIF 7 Lb— R LB
BB T D UL E fEYT (Partial Quasi-Likelihood Analysis) OERGw% 5 Z 72,
HBEMEET — 2 ORRIC L DET Y v 7 ~DIEH %8 U T, UL EERAT O Rk 2 D 8
PEASKRGE S T2,
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