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[/&H] Gaussian quasi-likelihood estimation of CIR model

CIR model is widely used in finance for describe the short term interest. In this presentation, we consider

Gaussian quasi-likelihood function (GQLF) of CIR model under high frequency setting. Asymptotic

analysis of GQLF such as consistency and asymptotic normality are presented.
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B i [ H] Convex Optimization

This topic concerns the view of optimization as a process. In many practical applications the environment
is so complex that it is infeasible to lay out a comprehensive theoretical model and use classical
algorithmic theory and mathematical optimization.
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