Stochasticka analyza a jeji aplikace 111

Posledni ozndameni

Vazené kolegyné, vazeni kolegové,

e ve dnech 5.-6.1. 2007
e se v seminarni mistnosti KPMS MFF UK, Sokolovska 83, Praha 8, Karlin

uskutecni

3. workshop se zamérenim na stochastickou analyzu,
stochastické diferencidlni rovnice a prislusné aplikace.

Program seminéafe spolu s abstrakty prednasek je mnozné nalézt na adrese

e http://www.karlin.mff.cuni.cz/~kpms/workshoplIIIl.htm

Na prislusnou www-stranku je mozné dostat se stranky katedry KPMS volbou
akce a Stochasticka analyza a jeji aplikace I1I.

Program pocita s délkou prispévku 45 min a diskuzi 5 min. Pfednéasejicim bude
k dispozici tabule, zpétny a datovy projektor. Jednaci fe¢ bude ¢estina i angli¢tina.

Ostatni informace budou k dispozici na vySe uvedené webové strance.
Na Vasi ucast se tesi

Petr Dostal
predseda organizac¢niho vyboru
dostal@karlin.mff.cuni.cz




Program workshopu
Patek 5.1. Chairman

9:00 - 9:30  registrace V. Benes |

9:30 - 10:20  J. Seidler - UTIA CR, Praha, CR

Exponential estimates for stochastic convolutions

in 2-smooth Banach spaces
10:20 - 11:10 J. Vecel - Columbia University, New York, USA

Lessons Learned from FIFA World Cup 2006 Betting Markets
11:10 - 12:00 J. PospiSil - zapadoteska univerzita, Plzefi, CR

FErgodicity and parameter estimates for infinite-dimensional

fractional Ornstein-Uhlenbeck process

12:00 - 13:30 prestivka na obéd K. Janecek |

13:30 - 14:20 M. Smid - UTIA CR, Praha, CR

Optimal Decision Making in a Limait Order Market
14:20 - 15:10 A. Cerny - City University London, London, UK

On The Structure of General Mean-Variance Hedging Strategies
15:10 - 16:00 P. Dostal - xpMs MFF UK, Praha, CR

d-optimal trading strategies for small transaction costs

16:00 - 16:30 kdva A. Cerny |

16:30 - 17:20 K. Janecek - RSJ Invest, a.s., Praha, CR
How to properly estimate the level of transaction costs
17:20 - 18:10 J. Swart - UTIA CR, Praha, CR

Mean-field limits of linearly interacting diffusions

19:00 - 22:00 wvecere

Sobota 6.1.

8:30 - 9:00  ¢aj J. Vecer |

9:00 - 9:50 P. Novotny - Columbia University, New York, USA
Comparison of Momentum and Contrarian Trading
in Different Markets

9:50 - 10:40 L. Pospisil - columbia University, New York, USA
Stochastic Analysis and Credit Risk

10:40 - 11:10 kava J. Swart |

11:10 - 12:00 L. Kostal - Fyziologicky dstav AV GR, Praha, CR
Variability, entropy and randomness in stationary neuronal signals
12:00 - 12:50 V. BeneS - KPMS MFF UK, Praha, CR

Levy driven point processes




