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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 'sde' 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.The book is
organized into four chapters. The first one introduces the subject and presents several classes of processes
used in many fields of mathematics, computational biology, finance and the social sciences. The second
chapter is devoted to simulation schemes and covers new methods not available in other publications. The
third one focuses on parametric estimation techniques. In particular, it includes exact likelihood inference,
approximated and pseudo-likelihood methods, estimating functions, generalized method of moments, and
other techniques. The last chapter contains miscellaneous topics like nonparametric estimation, model
identification and change point estimation. The reader who is not an expert in the R language will find a
concise introduction to this environment focused on the subject of the book. A documentation page is
available at the end of the book for each R function presented in the book.
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From reader reviews:

Evelyn Roberts:

Now a day individuals who Living in the era wherever everything reachable by talk with the internet and the
resources inside can be true or not demand people to be aware of each data they get. How many people to be
smart in acquiring any information nowadays? Of course the answer is reading a book. Reading through a
book can help individuals out of this uncertainty Information specially this Simulation and Inference for
Stochastic Differential Equations (Springer Series in Statistics) book because book offers you rich
information and knowledge. Of course the info in this book hundred pct guarantees there is no doubt in it
you know.

Samuel Lashley:

The knowledge that you get from Simulation and Inference for Stochastic Differential Equations (Springer
Series in Statistics) will be the more deep you searching the information that hide into the words the more
you get interested in reading it. It doesn't mean that this book is hard to comprehend but Simulation and
Inference for Stochastic Differential Equations (Springer Series in Statistics) giving you buzz feeling of
reading. The author conveys their point in certain way that can be understood by means of anyone who read
the idea because the author of this e-book is well-known enough. This specific book also makes your own
personal vocabulary increase well. Therefore it is easy to understand then can go along with you, both in
printed or e-book style are available. We suggest you for having this specific Simulation and Inference for
Stochastic Differential Equations (Springer Series in Statistics) instantly.

Sylvester Perkins:

A lot of people always spent their own free time to vacation or go to the outside with them family or their
friend. Are you aware? Many a lot of people spent that they free time just watching TV, as well as playing
video games all day long. If you want to try to find a new activity that is look different you can read the
book. It is really fun for yourself. If you enjoy the book you read you can spent all day long to reading a
publication. The book Simulation and Inference for Stochastic Differential Equations (Springer Series in
Statistics) it is quite good to read. There are a lot of those who recommended this book. These people were
enjoying reading this book. When you did not have enough space to bring this book you can buy the e-book.
You can m0ore easily to read this book from the smart phone. The price is not to fund but this book has high
quality.

Joseph Robison:

Playing with family in the park, coming to see the ocean world or hanging out with close friends is thing that
usually you have done when you have spare time, subsequently why you don't try thing that really opposite
from that. One particular activity that make you not feeling tired but still relaxing, trilling like on roller
coaster you have been ride on and with addition of knowledge. Even you love Simulation and Inference for



Stochastic Differential Equations (Springer Series in Statistics), you can enjoy both. It is good combination
right, you still wish to miss it? What kind of hang type is it? Oh seriously its mind hangout people. What?
Still don't have it, oh come on its named reading friends.
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