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9 55---10:00
10:00---11:30 CSFlI
10:00 - 10:30
10:30 - 11:00
11:00 - 11:30
Bias Correct Cumulative Covariance Estimator
11:30 --- 13:00
13:00 --- 14:30
13:00 - 13:30
On the One-dimensional Optimal Switching Problem
13:30 - 14:00 CSFlI
14:00 - 14:30 ( )
An Asymptotic Expansion Approach to Pricing Long-term Currency Options
14:30 --- 14:45
14:45 --- 16:15

14:45 - 15:15 Nabil MAGHREBI
The Stochastic Behavior of the Nikkei 225 Implied Volatility Index
(joint work with Kazuhiko Nishina and Moo Sung Kim )



15:15 - 15:45

15:45 - 16:15 BNP
General Asymptotics of Wiener Functionals
and Application to Mathematical Finance

16:15 --- 16:30
16:30 --- 18:30
16:30 - 17:00
VaR ES
17:00 - 17:30
17:30 - 18:00
18:00 - 18:30
On Pricing "Meander Option”
18:30 - (19:00 )
12 ()
10:00---11:00
10:00 - 10:30
Estimation for Discretely Observed Ergodic Diffusions under Incorrect Models
10:30 - 11:00 ( )
On the Use of Long-term Multipower Variations in Estimation Problem
11:00 --- 11:10
11:10---12:10 ( )
11:10 - 11:40
Detection of Jumps for Simple Jump-Diffusions from Finite Samples
11:40 - 12:10 CSFlI

Pricing Double Barrier Options with Fast Mean-Reverting Stochastic Volatility



12:10 --- 13:10

13:10---14:10 Kohatsu-Higa, Arturo ( )
13:10 - 13:40 UFJ
13:40 - 14:10 CSFI

Some Applications of Stochastic Approximation Algorithms
to Monte Carlo Variance Reduction

14:10 --- 14:20
14:20---15:20 CSFI
14:20 - 14:50 Academia Sinica, Taiwan
Asymptotics of the Probability Minimizing a "Down-side" Risk
(joint work with Hideo Nagai and Shuenn-Jyi Sheu)
14:50 - 15:20
CDO
15:20 --- 15:30
15:30---16:30
15:30 - 16:30
Nonsynchronous Covariance Estimation and Limit Theorems
16:30 --- 16:40
16:40---17:40
16:40 - 17:40 Marek Rutkowski University of New South Wales, Australia

Convertible Bonds with Credit Risk

17 40---17:45




