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WFFER R OMEEE (FE30) : A quasi likelihood analysis (QLA) was constructed for stochastic
differential equations with jumps. Adaptive methods for continuous diffusion type
processes were proposed. This gives a basis for implementation. The change point problem
was studied for a stochastic regression model, and the limit theorem was presented through
a mixture type Gaussian functional. Proof of the asymptotic mixed normality of the
nonsynchronous covariance estimator (Hayashi-Yoshida estimator) was published. A
lead—lag problem was framed and we proved a convergence rate of our lead—lag estimator
for a semimartingale model with lag. A theory of asymptotic expansion for a martingale
with mixed normal limit was initiated and applied to the realized volatility.
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