Title: Efficient estimating functions for discretely sampled diffusions

Abstract:    Optimal martingale estimating functions are known to 
often provide good estimators for diffusion models at low sampling 
frequencies. The behaviour of such estimators in a high frequency 
asymptotics will be discussed. If the estimating function is properly 
chosen, they are efficient, but it can also happen that even their 
rate of convergence is suboptimal. Conditions for rate optimality 
as well efficiency will be given.
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