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Preface

The present thesis deals with nonparametric inference for partially observed Lévy pro-
cesses. The main tools used are Fourier inversion and kernel smoothing. The reader is
assumed to have some familiarity with the fundamentals of Lévy processes and kernel
density estimation, though all the basic facts and definitions can be found in the refer-
ences that are provided. Individual chapters are strongly interrelated, yet are written in
such a way that they can be read independently. To get a quick idea what the thesis is
about, one may have a look at the summary provided at the end of the thesis.

There is hardly any preface without acknowledgements (after all, is not that the silent
‘raison d’être’ of any preface?) and it is my pleasant duty to thank a number of people
who were instrumental in providing direct or indirect support and inspiration to me.
First of all, I would like to thank my supervisors Bert van Es and Peter Spreij. Without
their help and patience this thesis would not have been finalized in its present form. To
work and interact with them was a lot of fun indeed.

I owe thanks to my promotor Chris Klaassen, always supportive and kind. His careful
reading of the draft version of the thesis greatly improved its readability.

Back in my first year as a mathematics student it was not at all clear that I would
work in stochastics. Therefore I am very grateful to Michael Mania and Nanuli Lazrieva,
who introduced me to this fascinating field and who had a great impact on my math-
ematical taste. I also use this opportunity to thank other members of the Department
of Probability Theory and Mathematical Statistics of the A. Razmadze Mathematical
Institute, as well as Kacha Dzhaparidze.

Thanks go to my officemates Rudi Salomon and Alexey Zaytsev. Conversations, din-
ners and other social activities with them are among my most pleasant recollections of
my time as a PhD student in Amsterdam. I am also grateful to Misja Nuyens, Pas-
cal Lieshout, Frank Roijers, Jevgenijs Ivanovs, Hicham Zmarrou, Rachel Lash and Ali
Sarizadeh for being nice officemates and tolerating some of my idiosyncracies (not that
I am aware of any, but one never knows). Thanks to Enno Veerman and Niels Kowalzig
for the nice discussions we had. Levan Uridia provided ample evidence that I was not the
only Georgian in the Euclides building. I also enjoyed many tongue-in-cheek exchanges
with René Goedman.

Finally, I would like to thank my family: my late father Almaskhan and my mother
Manana, my sisters Tamar and Medea, my aunts Nani and Liana, my late grandfather
George and my grandmother Angelina for their enduring support and love that I felt
during these years. Thanks to my relatives and friends. The list would be long to quote
and therefore I prefer to thank them in person rather than here. It is time for some
mathematics now.




