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Development and implementation of generic statistical methods for non-Gaussian
stochastic differential equation models.
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We have conducted research on non-Gaussian stochastic differential equation
models, which are one of the candidate models for describing high-frequency data. We focus on the
construction of statistical methods which can be applied to a wide range of driving noise classes in

a unified manner. Specifically, we developed a block bootstrap method to approximate the asymptotic
distribution of the Gaussian quasi maximum likelihood estimator, taking into account the model
misspecification. We also derived a BIC-type model selection criterion based on the expansion of the
log marginal Gaussian quasi likelihood and clarified its properties.
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