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Statistical estimation of diffusion processes in medicine

The aim of this training is to study various methods which can be relevant for estimating the
parameters of diffusions with random drift observed with noise, at discrete times: Maximum
likelihood, Bayesian estimation methods, SEM and the Gibbs sampler algorithms, Euler-
Maruyama approximation method, latent auxiliary data introduced to complete the diffusion
process, tuned hybrid Gibbs algorithm based on conditional Brownian bridges, simulations of
the unobserved process paths.

The methods will be tested on recent real datasets coming from medicine.
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