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ANNOUNCEMENTS OF NEW RESULTS

ON ESTIMATING THE DIFFUSION COEFFICIENT

Geiza Dohnal (Fakulta strojnf &VUT Praha, Karlovo ném. 13, 12135
Praha 2, Ceskoslovensko) received 14.10. 1985.
Consider the diffusion process f defined on (£1,% ,P) by
d§ t = a(gt,é)dt + b (gt"‘”d"t’ fo = Xg, te [0,7],
& c© , where & is an open subset of real line, {Nt,te £0,T1%

is a standard Wiener process. Suppose that a(x,s ),b(x,®) are re-
al-valued functions, continuous on Rx @, b(x, # >0 for all (x,®)e

¢ R=© and such that & ,a™ ,4,3",8,b™ ,b™ ,5,6% ,B% are con-
tinuous on R» © (here the stroke and the dot denote derivative
with respect to x and & respectively). Denote g(x,4) =

= B(x,d)/b(x, ).
The chain §X }kno of observations of the process %t at dis-*
crete sampling points 0=t o< t1 <. <'t =T is the Markov chain which

generates on (2", 6 (X X_)) the probab1lity measure E,
Local asymptotic h1xed nBrmality (LAMN). The families

-\P’on, D e e}nzl satisfy the LAMN condition in some & e 6.
The minimax theorem. For any sequence 1T 3n;1 of estimators
based on X k=0,1,...,n, of unknown parameter 19 hOldB

k?

- " 57 4206w,
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where On h= gt h/\fﬁ, 1(x) is a loss function and G(w) is the
distribution function of (&) = § [f gz(gt,w&)dt.

The lower bound is obtained only if

m-1 m-

2 -1
(Th- D) = L Z 90X, B (n(a W)= 1)]- L2 £=o Xir 9922
in Rg -probability as n—>c0 , where W =W ,- W
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In particular, if 1(x)=x

ciently large T

2
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where w« is the invariant measure of § .

, then for any g > 0 and for suffi-
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ON A CLASS OF WEAK ASPLUND SPACES WHICH HAS SOME PERMANENCE
PROPERTIES

Ludék Jokl (&VUT Praha, Thakurova 7, 16629 Praha 6,Ceskoslaovensko),
received 9.1. 1986.

Real Banach spaces, X, Y,... are considered. The set of all
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