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Abstract. The talk gives an overview of my research devoted to volatility. Volatility estimation
is a key problem in financial economics and statistics for stochastic processes. We consider
three related models in that we observe a continuous-time price process discretely on a time
interval. Either we have direct observations, observations with regular noise, or with irregular
noise. The noisy observation models are designed for intraday high-frequency financial data.
We discuss inference on the volatility in the three models and also touch inference on price
and volatility jumps and path properties of stochastic volatility processes.
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