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We present a methodology for doing parameter estimation for stochastic differential equations driven by fractional Brow-

nian motion. Our approach is computational: we present a Gibbs sampling algorithm which will give posterior draws

of the parameter conditioned on discretely observed diffusions driven by fractional noise. This approach can easily be

extended for other driving noises which are ”rough paths”. Joint work with Martin Lysy. (Received August 28, 2012)
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