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The Malliavin-Mancino method provides a way to estimate the differentiation
of quadratic variation of a discretely monitored semimartingale. However, the estimator is not
positive definite nor symmetric. This causes a problem in estimating eigenvalues of the matrix,
which are a priori known to be positive real. We proposed two alternative estimators that are
positive definite and the computational cost also is saved a lot. For developing, | work on the
project "Discrete Clark-Ocone formula for pure-jump Levy processes " with T. Amaba and A. Makhlouf,
the paper is revised. Also, work with T_H. Wang on the topic "Asian option pricing ", the paper is
going to submit.
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