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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:

Rickie Miller:

Have you spare time for the day? What do you do when you have considerably more or little spare time?
That's why, you can choose the suitable activity to get spend your time. Any person spent their spare time to
take a stroll, shopping, or went to typically the Mall. How about open or even read a book eligible Inference
on the Hurst Parameter and the Variance of Diffusions Driven by Fractional Brownian Motion (Lecture
Notes in Statistics)? Maybe it is to become best activity for you. You recognize beside you can spend your
time using your favorite's book, you can cleverer than before. Do you agree with its opinion or you have
other opinion?

Raymond Dahms:

It is possible to spend your free time to learn this book this reserve. This Inference on the Hurst Parameter
and the Variance of Diffusions Driven by Fractional Brownian Motion (Lecture Notes in Statistics) is simple
to bring you can read it in the park your car, in the beach, train and also soon. If you did not have got much
space to bring the actual printed book, you can buy the e-book. It is make you simpler to read it. You can
save typically the book in your smart phone. So there are a lot of benefits that you will get when you buy this
book.

Colin Rousey:

Is it anyone who having spare time subsequently spend it whole day by simply watching television programs
or just lying down on the bed? Do you need something totally new? This Inference on the Hurst Parameter
and the Variance of Diffusions Driven by Fractional Brownian Motion (Lecture Notes in Statistics) can be
the respond to, oh how comes? It's a book you know. You are and so out of date, spending your time by
reading in this fresh era is common not a geek activity. So what these textbooks have than the others?

Jean Gonzales:

In this era which is the greater individual or who has ability to do something more are more special than
other. Do you want to become among it? It is just simple way to have that. What you must do is just
spending your time little but quite enough to experience a look at some books. On the list of books in the top
listing in your reading list is actually Inference on the Hurst Parameter and the Variance of Diffusions Driven
by Fractional Brownian Motion (Lecture Notes in Statistics). This book which is qualified as The Hungry
Hills can get you closer in turning out to be precious person. By looking upward and review this publication
you can get many advantages.
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