|_
n
Ll
O
a
o
o
©
n
o
=
\©
=
S
)
n

)
©
o
=
O

Universidade de Brasilia ==

Departamento de Estatistica
UnB

O Programa de Pés-Graduacao em Estatistica convida para:

WEBINAR

Efficient Maximum Likelihood Estimator
for the Drift Parameter of a Generalized
Langevin Equation
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O semindrio é publico e poderd ser assistido clicando neste Link.

Resumo

In this webinar, we will present a maximum likelihood estimator
(MLE) for the Generalized Ornstein-Uhlenbeck process of the Fluc-
tuating Exponential type driven by a Lévy process. This process was
introduced by de Alcantara (2019). He showed that this process is
a new class of solution to the Generalized Langevin Equation (GLE).
We derived a general form to the MLE for the drift parameter of a
GLE. Our strategy is based on Mai (2012, 2014) and Gloter et al.
(2018). We will discuss these results and how they are supported by
ergodicity, the law of larges numbers and central limit theorem for
martingales, LAN property and efficiency in the sense of Hajek-Le
Cam convolution theorem.
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