
Istituto Metodi Quantitativi - Università L. Bocconi 
Viale Isonzo, 25 - 20135 Milano 

Tel. 02-58365632 - Fax 02-58365630 

 
SEMINARIO 

 

“Self-similar processes, fractional Brownian motion,
and statistical inference” 

 
 

B.L.S. Prakasa Rao 

(University of Hyderabad, India) 

 
Giovedì, 14 Dicembre 2006 – ore 16.30 

Aula 137 – Viale Isonzo 25 
 

 
Abstract: 
 
We will review properties of self-similar processes in general and fractional 
Brownian motion in particular. Parameter estimation for processes driven by 
fractional Brownian motion will be discussed. 


