{"id":23856,"date":"2022-10-29T02:33:02","date_gmt":"2022-10-29T02:33:02","guid":{"rendered":"https:\/\/www.pdfgrip.com\/?p=23856"},"modified":"2022-10-29T02:33:02","modified_gmt":"2022-10-29T02:33:02","slug":"simulation-and-inference-for-stochastic-differential-equations-with-r-examples-pdf","status":"publish","type":"post","link":"https:\/\/www.pdfgrip.com\/2022\/10\/29\/simulation-and-inference-for-stochastic-differential-equations-with-r-examples-pdf\/","title":{"rendered":"Simulation and Inference for Stochastic Differential Equations With R Examples PDF"},"content":{"rendered":"<p>This book is unique because of its focus on the practical implementation of the simulation and estimation methods presented. The book will be useful to practitioners and students with only a minimal mathematical background because of the many R programs, and to more mathematically-educated practitioners. Many of the methods presented in the book have not been used much in practice because the lack of an implementation in a unified framework. This book fills the gap. With the R code included in this book, a lot of useful methods become easy to use for practitioners and students. An R package called &#8220;sde&#8221; provides functions with easy interfaces ready to be used on empirical data from real life applications. Although it contains a wide range of results, the book has an introductory character and necessarily does not cover the whole spectrum of simulation and inference for general stochastic differential equations.<\/p>\n","protected":false},"excerpt":{"rendered":"<p>This book is unique because of its focus on the practical implementation of the simulation and estimation methods presented. The book will be useful to practitioners and students with only a minimal mathematical background because of the many R programs, and to more mathematically-educated practitioners. Many of the methods presented in the book have not [&hellip;]<\/p>\n","protected":false},"author":1,"featured_media":23858,"comment_status":"open","ping_status":"open","sticky":false,"template":"","format":"standard","meta":[],"categories":[620],"tags":[],"_links":{"self":[{"href":"https:\/\/www.pdfgrip.com\/wp-json\/wp\/v2\/posts\/23856"}],"collection":[{"href":"https:\/\/www.pdfgrip.com\/wp-json\/wp\/v2\/posts"}],"about":[{"href":"https:\/\/www.pdfgrip.com\/wp-json\/wp\/v2\/types\/post"}],"author":[{"embeddable":true,"href":"https:\/\/www.pdfgrip.com\/wp-json\/wp\/v2\/users\/1"}],"replies":[{"embeddable":true,"href":"https:\/\/www.pdfgrip.com\/wp-json\/wp\/v2\/comments?post=23856"}],"version-history":[{"count":1,"href":"https:\/\/www.pdfgrip.com\/wp-json\/wp\/v2\/posts\/23856\/revisions"}],"predecessor-version":[{"id":23857,"href":"https:\/\/www.pdfgrip.com\/wp-json\/wp\/v2\/posts\/23856\/revisions\/23857"}],"wp:featuredmedia":[{"embeddable":true,"href":"https:\/\/www.pdfgrip.com\/wp-json\/wp\/v2\/media\/23858"}],"wp:attachment":[{"href":"https:\/\/www.pdfgrip.com\/wp-json\/wp\/v2\/media?parent=23856"}],"wp:term":[{"taxonomy":"category","embeddable":true,"href":"https:\/\/www.pdfgrip.com\/wp-json\/wp\/v2\/categories?post=23856"},{"taxonomy":"post_tag","embeddable":true,"href":"https:\/\/www.pdfgrip.com\/wp-json\/wp\/v2\/tags?post=23856"}],"curies":[{"name":"wp","href":"https:\/\/api.w.org\/{rel}","templated":true}]}}
