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Abstract

When a diffusion is ergodic its transition density converges to its
invariant density, see Durrett (1996). This convergence enabled us
to introduce a sample partitioning technique that gives in each sub-
sample, maximum likelihood estimators. The averages of these being
a natural choice as estimators. Application of that technique for a few
diffusion are given.

Keywords

Ergodic diffusions, Transition and invariant densities, Maximum likelihood
estimators.

References

Bibby, B.M. and Sørensen, M. (1995). Martingale estimating. Functions
for discretely observed diffusion processes. Bernoulli 1, 17–39.

Durrett, R. (1996). Stochastic Calculus: A practical Introduction. Boca
Raton, CRC Press.
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