P ’f\) Q G RA M M E Recent Advances in Stochastics, Theory and Applications 2021

Castle Kostelec nad Cernymi lesy

Date From To Chair Presenter Title of the talk

Friday 11/5 12:30 13:30 Registration and lunch
13:50 14:00 Opening
14:00 14:45 | Doc. Pesta Dr. Vitali Evolution of Implied Volatilities during the pandemics
14:45 15:30 Doc. Pawlas Néhodné mnohostény
15:30 15:50 Coffee break
15:50 16:20  Prof. Cipra Doc. Praskova Estimating a gradual parameter change in an AR(1)-process
16:20 16:50 Doc. Hlubinka Hloubka dat
16:50 17:20 Doc. Branda Risk-aversion in data envelopment analysis models with diversification
17:20 18:30 Dinner
18:30 22:00 | Dr. Dvorak Dr. Dvorak Envelope techniques

Saturday 11/6 8:00 9:00 Breakfast
9:00 9:45 | Prof. Antoch Dr. Kozmik Stochastic dominance ratio for cryptocurrencies
9:45 10:15 Mgr. Rusy New calibration technique in Hull-White model
10:15 10:35 Coffee break

10:35 11:20 Doc. Hlubinka Doc. Komarek Statistické modelovani a klasifikace

11:20 12:05 Doc. Vecer New topics in portfolio optimization
12:05 13:00 Lunch
13:00 18:00 | Doc. Kopa Doc. Kopa Panelova diskuse aneb co mlze nabidnout stochastika ekonometrii
18:00 19:00 Dinner
19:00 21:00  Prof. Cipra Prof. Cipra Recursive estimation of volatility for high frequency financial data

Sunday 11/7 8:00 9:00 Breakfast
92:00 9:45 Doc. Pawlas Dr. K¥iz Nekonecné dimenze a stochastické diferencidlni rovnice
9:45 10:15 Dr. Coupek Optimalizace a ndhoda
10:15 10:35 Doc. Pesta Pouziti metod change point s aktuarskou aplikaci
10:35 10:55 Coffee break
10:55 11:40 Doc. Komérek Doc.Kopa Distortion risk measures in portfolio optimization
11:40 12:25 Prof. Antoch O simulacich fidkych jevd v ekonomii

12:25 13:30 Lunch




