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Local asymptotic mixed normality for discretely observed diffusion processes
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For a continuously varying random time series model called a diffusion
process, we studied statistical methods for estimating parameters when observing not the diffusion
process itself but its integral value. Among the parameter estimation methods, we obtained the
theoretical minimum variance of the estimation error when the number of data is sufficiently large,
and constructed an estimator that actually achieves that minimum value (i.e., the estimator with the

lowest estimation error). We also developed a theory of the estimator with the minimum variance
estimator for the case where the diffusion process moves only in a specific direction, rather than
randomly in all directions, which has been difficult to achieve in the past.
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