
Inference on the Hurst Parameter and the
Variance of Diffusions Driven by Fractional

Brownian Motion (Lecture Notes in Statistics)
Corinne Berzin, Alain Latour, José R. León

Click here if your download doesn"t start automatically

http://ijos.club/go/read.php?id=3319078747
http://ijos.club/go/read.php?id=3319078747
http://ijos.club/go/read.php?id=3319078747


Inference on the Hurst Parameter and the Variance of
Diffusions Driven by Fractional Brownian Motion (Lecture
Notes in Statistics)

Corinne Berzin, Alain Latour, José R. León

Inference on the Hurst Parameter and the Variance of Diffusions Driven by Fractional Brownian
Motion (Lecture Notes in Statistics) Corinne Berzin, Alain Latour, José R. León

This book is devoted to a number of stochastic models that display scale invariance. It primarily focuses on
three issues: probabilistic properties, statistical estimation and simulation of the processes considered.

It will be of interest to probability specialists, who will find here an uncomplicated presentation of statistics
tools and to those statisticians who wants to tackle the most recent theories in probability in order to develop
Central Limit Theorems in this context; both groups will also benefit from the section on simulation.
Algorithms are described in great detail, with a focus on procedures that is not usually found in mathematical
treatises. The models studied are fractional Brownian motions and processes that derive from them through
stochastic differential equations.

Concerning the proofs of the limit theorems, the “Fourth Moment Theorem” is systematically used, as it
produces rapid and helpful proofs that can serve as models for the future. Readers will also find elegant and
new proofs for almost sure convergence.

The use of diffusion models driven by fractional noise has been popular for more than two decades now.
This popularity is due both to the mathematics itself and to its fields of application. With regard to the latter,
fractional models are useful for modeling real-life events such as value assets in financial markets, chaos in
quantum physics, river flows through time, irregular images, weather events and contaminant diffusio

n problems.
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From reader reviews:

Robert Clift:

The feeling that you get from Inference on the Hurst Parameter and the Variance of Diffusions Driven by
Fractional Brownian Motion (Lecture Notes in Statistics) may be the more deep you rooting the information
that hide into the words the more you get interested in reading it. It does not mean that this book is hard to be
aware of but Inference on the Hurst Parameter and the Variance of Diffusions Driven by Fractional
Brownian Motion (Lecture Notes in Statistics) giving you thrill feeling of reading. The writer conveys their
point in particular way that can be understood simply by anyone who read this because the author of this
book is well-known enough. This specific book also makes your own vocabulary increase well. It is
therefore easy to understand then can go with you, both in printed or e-book style are available. We suggest
you for having this Inference on the Hurst Parameter and the Variance of Diffusions Driven by Fractional
Brownian Motion (Lecture Notes in Statistics) instantly.

Linda Porter:

Hey guys, do you would like to finds a new book you just read? May be the book with the concept Inference
on the Hurst Parameter and the Variance of Diffusions Driven by Fractional Brownian Motion (Lecture
Notes in Statistics) suitable to you? The particular book was written by renowned writer in this era. The book
untitled Inference on the Hurst Parameter and the Variance of Diffusions Driven by Fractional Brownian
Motion (Lecture Notes in Statistics)is the one of several books this everyone read now. That book was
inspired many people in the world. When you read this guide you will enter the new dimensions that you
ever know ahead of. The author explained their plan in the simple way, consequently all of people can easily
to be aware of the core of this publication. This book will give you a great deal of information about this
world now. To help you see the represented of the world in this particular book.

Cynthia Cisneros:

Reading can called head hangout, why? Because when you find yourself reading a book specifically book
entitled Inference on the Hurst Parameter and the Variance of Diffusions Driven by Fractional Brownian
Motion (Lecture Notes in Statistics) your head will drift away trough every dimension, wandering in every
aspect that maybe unfamiliar for but surely can become your mind friends. Imaging every single word
written in a e-book then become one form conclusion and explanation that will maybe you never get prior to.
The Inference on the Hurst Parameter and the Variance of Diffusions Driven by Fractional Brownian Motion
(Lecture Notes in Statistics) giving you a different experience more than blown away the mind but also
giving you useful data for your better life on this era. So now let us teach you the relaxing pattern this is your
body and mind will probably be pleased when you are finished looking at it, like winning a. Do you want to
try this extraordinary paying spare time activity?



Jessica Seymore:

Are you kind of active person, only have 10 or perhaps 15 minute in your day to upgrading your mind
proficiency or thinking skill even analytical thinking? Then you are having problem with the book than can
satisfy your limited time to read it because all of this time you only find e-book that need more time to be
learn. Inference on the Hurst Parameter and the Variance of Diffusions Driven by Fractional Brownian
Motion (Lecture Notes in Statistics) can be your answer mainly because it can be read by a person who have
those short free time problems.
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