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In this project, the investigator worked on the following three studies.
Nonparametric inference for Levy densities of Levy processes observed at high-frequency,
Nonparametric inference for Levy measures of discretely observed Levy-driven stochastic processes,
Nonparametric inference for mean and variance functions of nonparametric spatial regression models

with irregularly spaced observations. Since the models studied in ,  are also_important in
engineering and physics as well as in finance and non-life insurance which are motivating examples

in this project, the results can be applied to wide range of research fields. Moreover, | am
planning to extend the results in to more general framework such as spatio-temporal data so that

we can consider spatial and temporal dependence simultaneously.
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