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This talk is devoted to statistical inference for the stochastic integrals of the
type

Zt =

∫
R

K(t− s)dLs,

where K is a known deterministic function, and L is an unknown Lévy process.
In particular, I will present several new ideas yielding the construction of a
consistent estimator for the Lévy density of L. Moreover, I intend to discuss the
mixing properties, which draw particular interest from the theoretical point of
view.
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