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(1), 97-111.

[2] Hiroyuki Kasahara and Katsumi Shimotsu (2012),
“Sequential estimation of structural models with a
fixed point constraint,” Econometrica, 80 (5), 2303-
2319.
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“Nonparametric identification of finite mixture models
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Statistics, 4, 525-565.

[2] Kawai, R. and Masuda, H. (2013), Local
asymptotic normality for normal inverse Gaussian
Lévy processes with high-frequency sampling.
ESAIM: Probability and Statistics, 17, 13-32.

[3] Masuda, H. (2013), Asymptotics for functionals
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stochastic processes. Stochastic Processes and their
Applications, 123, 2752-2778.

[4] Masuda, H. (2013), Convergence of Gaussian
quasi-likelihood random fields for ergodic Lévy driven
SDE observed at high frequency. Annals of Statistics,
41, 1593-1641.
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