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Workshop on Statistical Physics and Financial Markets | (smr 1835)

Saturday 21 April 2007

Parameter Estimation for Stochastic Models of Interacting Agents: An Approximate ML

Approach

- Adriatico Guest House Giambiagi Lecture Hall (11:15-11:45)

time title presenter

11:15 Parameter Estimation for Stochastic Models of Interacting Agents: An
Approximate ML Approach

THOMAS LUX
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