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We consider the diffusion process models, which are often used with data
such as those covered in this study, we study to construct estimators of both model parameters and
model time scale and to clarify the asymptotic properties of the constructed estimators. Moreover,
when there are sevaral candidate models, it is necessary to select the appropriate model among the
candidate models by using some kind of criterion. In this study, we consider the Levy driven
stochastic differential equation models(SDEs) as the candidates. Under the suitable consitions, we
give the mathematical validity of the AIC-type information criterion for Levy driven SDEs, and
propose the stepwise model selection procedure. We also implemente the function for proposed method
in software R.
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