Sergio Albeverio Universitat Bonn
arrives departs

Stochastic PDE's and turbulence phenomena

Jean-Pierre Aubin Université de Paris Dauphine

arrives

N1 NA 20N departs n, ng 2nn

A tychastic approach to financial problems

Khaled Bahlali
29.05.2005

Univ. du Sud-Toulon-Var
arrives departs 03.06.2005

BSDEs with super-linear growth coefficient. Application to
systems of degenerate semi-linear PDEs

Olé E. Barndorff-Nielsen University of Aarhus
arrives  30.05.2005 departs 04.06.2005

Recent Results in the Study of Volatility

Claas Becker

arrives  01.06.2005 departs 03.06.2005

Mohamed Ben Alaya Université de Paris 13

arrives  29.05.2005 departs 03.06.2005

Michel Benaim Université de Neuchatel

arrives  29.05.2005 departs 31.05.2005

Hakima Bessaih University of Wyoming
arrives  29.05.2005 departs 03.06.2005

Some results on the stochastic 2d-Euler equation

Sara Biagini Universita di Perugia

arrives  01.06.2005 departs 03.06.2005

Stefano Bonaccorsi Universita di Trento
arrives departs

Volterra equations perturbed by a Gaussian noise

Brahim Boufoussi Cadi Ayyad University
arrives  29.05.2005 departs 01.06.2005

An approximation result for a non linear Neumann boundary
value problem via BSDEs

Nicolas Bouleau ENPC Paris
arrives  01.06.2005 departs 04.06.2005

Dirichlet forms methods in finance

René Carmona Princeton University

arrives departs

Fabienne Castell Université de Provence LATP
arrives  29.05.2005 departs 01.06.2005

Large deviations for the Brownian motion in a random
scenery

Sandra Cerrai Universita di Firenze
arrives  29.05.2005 departs 01.06.2005

Stabilization by noise for a class of SPDEs with multiplicative
noise

Serge Cohen Université Paul Sabatier
arrives  29.05.2005 departs 01.06.2005

Approximation of small jumps of multivariate Lévy processes
with applications to operator stable laws

Rama Cont University of Cambridge
arrives  29.05.2005 departs 04.06.2005

Parameter uncertainty in diffusion models

Corcuera Universitat de Barcelona

departs 04.06.2005

Jose-Manuel

arrives  30.05.2005

Utility maximization in a general framework and properties of Power variation of some integral long-memory processes

the optimal solution

Philippe Blanchard Universitat Bielefeld
arrives departs

Complex networks and random graphs: From structure to
functions

Laure Coutin Université Paul Sabatier
arrives  29.05.2005 departs 03.06.2005

Good rough path sequences and anticipating calculus



Rosanna Coviello Université de Paris 13

arrives  29.05.2005 departs 03.06.2005

Jacky Cresson Université de Franche-Comté

arrives
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Ana Bela Cruzeiro IST Lisbon
arrives  29.05.2005 departs 01.06.2005

Geometrical numerical schemes for stochastic differential
equations

Giuseppe Da Prato Scuola Normale Sup. di Pisa
arrives  29.05.2005 departs 03.06.2005

Some results on the Kolmogorov equation related to the
Burgers equation

Robert C. Dalang EPF-Lausanne

arrives  29.05.2005 departs 03.06.2005

Sébastien Darses

arrives  29.05.2005 departs 01.06.2005

Victor de la Pena Columbia University
arrives departs

An upper Law of the Iterated Logarithm without Moment or
Dependence Conditions

Marco Dozzi Université de Nancy I

arrives  29.05.2005 departs 03.06.2005

Kenneth David Elworthy University of Warwick

arrives departs

Universita di Pisa
29.06.2005 departs 01.06.2005

Franco Flandoli
arrives

A stochastic turbulence model

Hélyette Geman ESSEC + Dauphine
arrives  31.05.2005 departs 03.06.2005

Commodities and commodity derivatives

Fausto Gozzi Luiss University
arrives departs

Defined contribution pension fund with minimum guarantees:
an optimal control approach

Mihai Gradinaru Université de Nancy |
arrives  29.05.2005 departs 01.06.2005

A question concerning the linear stochastic heat equation

Martin Grothaus Universitat Kaiserslautern
arrives  29.05.2005 departs 03.06.2005

Elliptic diffusions with reflecting boundary condition and an
application to continuous N-particle system

Paolo Guasoni Boston University
arrives  29.05.2005 departs 03.06.2005

No arbitrage with transaction costs

Universita di Pisa

departs 03.06.2005

Massimiliano Gubinelli
arrives  29.05.2005

Explorations on rough paths

Zbignew Haba University of Wroclaw
arrives  29.05.2005 departs 02.06.2005

Random fields defined by Green functions of operators with
singular coefficients

Erika Hausenblas Salzburg University

arrives  29.05.2005 departs 02.06.2005

Astrid Hilbert
29.05.2005

Vaxj6 Universitet
arrives departs 03.06.2005

Qualitative properties of some random wave equations

Yueyun Hu Université de Paris 13
arrives  29.05.2005 departs 02.06.2005

Directed polymers in random environment



Thierry Huillet Univ. de Cergy Pontoise

arrives  29.05.2005 departs 01.06.2005

Dirichlet-Kingman partition revisited

Gérard Kerkyacharian Université de Paris X

arrives departs

Davar Khoshnevisan University of Utah
arrives  29.05.2005 departs 04.06.2005

Harmonic Analysis of Additive Levy Processes

Arturo Kohatsu-Higa
01.06.2005

INRIA Rocquencourt
arrives departs 04.06.2005

Another approach to proving weak convergence

Tomasz Komorowski University of Lublin

arrives  29.05.2005 departs 01.06.2005

Ludmilla Koshlai
29.05.2005

Ukrainian Institute of Cybernetics
arrives departs 03.06.2005

Poster : Modelling of investment priorities under risk

Ida Kruk Université de Paris 13

arrives  29.05.2005 departs 03.06.2005

Rémi Léandre Université de Dijon

arrives  29.05.2005 departs 01.06.2005

Latest developments in Malliavin Calculi of Bismut type

Francois LeGland IRISA Rennes
arrives  29.05.2005 departs 03.06.2005

Filtering a diffusion process observed in singular noise

Lescot Université de Picardie
29.05.2005 departs 04.06.2005

Paul
arrives

Isovectors and Euclidean quantum mechanics: the general
case

Hannelore Lisei Babes-Bolyai University
arrives  29.05.2005 departs 04.06.2005

Approximation of Stochastic Differential Equations Driven by
Fractional Brownian Motion

Eva Luetkebohmert Universitat Bonn
arrives  29.05.2005 departs 03.06.2005

Poster : Calculation of the Greeks for Jump-Diffusions

Dilip Madan University of Maryland
arrives  29.05.2005 departs 04.06.2005

From Local Volatility to Local Lévy Models

Malliavin Académie des Sciences Paris
29.05.2005 departs 03.06.2005

Paul

arrives

Wolfgang Marty Crédit Suisse Asset Management

arrives  02.06.2005 departs 04.06.2005

Ravi R. Mazumdar University of Waterloo

arrives  29.05.2005 departs 01.06.2005

Boundary Properties of Reflected Diffusions with Jumps in
the Positive Orthant

Sylvie Méléard Université de Paris X
arrives  29.05.2005 departs 01.06.2005

Individual-based probabilistic models and various time scaling
approximations in adaptive evolution

Mikhail Mikhalevich Ukrainian Academy of Foreign Trade

arrives  29.05.2005 departs 03.06.2005

Poster : Modelling of investment priorities under risk

Université Paris 1

departs 03.06.2005

Annie Millet
arrives  29.05.2005

Stochastic analysis and rough paths of the fractional Brownian
motion

Oana Mocioalca University of Kent

arrives  29.05.2005 departs 03.06.2005



Franco Moriconi Universita di Perugia
arrives  01.06.2005 departs 03.06.2005

Maurizio Pratelli Universita di Pisa
arrives  01.06.2005 departs 04.06.2005

The no-arbitrage approach to embedded value and embeddedseneralizations of “Merton’s Mutual Fund Theorem” in

options valuation in life insurance. An application to real life

portfolios
Sabrina Mulinacci

armves  nq ng 2nn departs  na ng 20N

Marek Musiela BNP Paribas, London
arrives  01.06.2005 departs 04.06.2005

Mathematical issues with volatility modelling

Ivan Nourdin Université de Nancy 1
arrives  29.05.2005 departs 01.06.2005

Absolute continuity in SDE's driven by a Lévy process or a
fractional Brownian motion

Eulalia Nualart Université Paris 13
arrives  29.05.2005 departs 01.06.2005

Bernt Oksendal University of Oslo
arrives  29.05.2005 departs 03.06.2005

The value of information in stochastic control and finance

Etienne Pardoux Université de Provence

arrives  29.05.2005 departs 01.06.2005

Edwin Perkins Univ. of British Columbia

arrives departs

Dominique Picard Université de Paris 7

arrives departs

Infinite Dimensional Financial Models

Nicolas Privault Université de La Rochelle
arrives  29.05.2005 departs 03.06.2005

Convex concentration inequalities via forward-backward
stochastic calculus

Bernard Prum Génopble Evry
arrives  29.05.2005 departs 01.06.2005

Markov Models and Hidden Markov Model in Genome
Analysis

Michael Rockner Universitat Bielefeld
arrives  29.05.2005 departs 01.06.2005

The stochastic porous media equation: a survey of recent
results

Bernard Roynette Université Henri Poincaré Nancy 1
arrives departs

Penalization of a d-dimensional Bessel process (0 < d < 2)
with a function of its local time at 0

Wolfgang J. Runggaldier Universita di Padova

arrives  02.06.2005 departs 04.06.2005

On portfolio optimization in discontinuous markets and under
incomplete information

Francesco Russo Université de Paris 13
arrives  29.05.2005 departs 03.06.2005

Marta Sanz-Solé Universitat de Barcelona
arrives  29.05.2005 departs 01.06.2005

An approximation scheme for the stochastic wave equation

Bruno Saussereau Faculté des Sci. et Tech. de Besancon

arrives  29.05.2005 departs 01.06.2005

Estimation fonctionnelle dans le cadre de probléemes inverses

Francisco Piera Purdue University
arrives  29.05.2005 departs 01.06.2005

Giacomo Scandolo Universita di Firenze
arrives  01.06.2005 departs 03.06.2005



Scheutzow Technische Univ. Berlin
29.06.2005 departs 03.06.2005

Michael

arrives

Wolfgang Schmidt HfB, Frankfurt

arrives departs

Jirgen Schmiegel Aarhus University

arrives  29.05.2005 departs 03.06.2005

Simone Scotti ENPC-cermics

arrives  29.05.2005 departs 04.06.2005

Simao Universidade de Lisboa
28.05.2005 departs 04.06.2005

Isabel
arrives

Regularity of the transition semigroup associated with a
diffusion process in a Hilbert space

Richard B. Sowers University of lllinois
arrives  29.05.2005 departs 04.06.2005

Random Perturbations of Pseudoperiodic Flows

Wilhelm Stannat Universitat Bielefeld
arrives  29.05.2005 departs 01.06.2005

On stability of the filter equation for nonergodic signals

Christophe Stricker Université de Franche-Comté
arrives  01.06.2005 departs 03.06.2005

Minimal Entropy-Hellinger Martingale Measure

Karl-Theodor
29.05.2005

Sturm Universitat Bonn
arrives departs 03.06.2005

Mass Transportation, Equilibration for Nonlinear Diffusion,
and Ricci Curvature

Agnés Sulem INRIA - Rocquencourt
arrives  01.06.2005 departs 03.06.2005

Utility maximization in an insider-influenced market

Michéle Thieullen Université de Paris 6
arrives  29.05.2005 departs 01.06.2005

Optimal transport problem via stochastic control

Sami Tindel Université Henri Poincaré (Nancy)
arrives  29.05.2005 departs 01.06.2005

Young integrals and stochatic PDEs

Aubrey Truman Univ. of Wales Swansea
arrives  29.05.2005 departs 01.06.2005

A one dimensional analysis of real and complex turbulence
and the Maxwell set for the stochastic Burgers equation

Gerald Trutnau Universitaet Bielefeld
arrives  29.05.2005 departs 01.06.2005

Time-inhomogeneous diffusions on monotonely moving
domains

Université de Paris 1 Panthéon-Sorbonne
departs 01.06.2005

Ciprian Tudor
arrives  29.05.2005

Statistical aspects of fractional stochastic integration

Esko Valkeila Helsinki Univ. of Technology
arrives  29.05.2005 departs 03.06.2005

Asymmetric information in pricing models - a Bayesian
approach

Pierre Vallois Université Henri Poincaré Nancy |
arrives  29.05.2005 departs 01.06.2005

Limiting laws associated with Brownian motion perturbed by
its one sided-maximum. An extension of Pitman's theorem.

Tiziano Vargiolu Universita di Padova
arrives  01.06.2005 departs 04.06.2005

Robustness of the Hobson-Rogers model

Frederi G. Viens Purdue University

arrives  30.05.2005 departs 03.06.2005

Alessandro Villa Univ. J. Fourier - Grenoble 1

arrives  29.05.2005 departs 03.06.2005

Detection of dynamical systems from noisy multivariate time
series: Theoretical approach and application to recordings of
brain activity



Andrew B. Vizcarra Purdue University
arrives  29.05.2005 departs 04.06.2005

John B. Walsh University of British Columbia

arrives departs

Jochen Wolf BaFin, Bonn
arrives  29.05.2005 departs 03.06.2005

Valuation of participating life insurance

Moshe Zakai Technion - Haifa
arrives  29.05.2005 departs 03.06.2005

The Clark-Ocone formula for vector-valued Wiener
functionals

Lorenzo Zambotti Politecnico di Milano
arrives  29.05.2005 departs 01.06.2005

A renewal approach to periodic copolymers

Jean-Claude Zambrini Universidade de Lisboa
arrives  29.05.2005 departs 01.06.2005

Stochastic quadratures of diffusion processes

Bijan Z. Zangeneh Sharif University of Technology

arrives departs

Boguslaw Zegarlinski Imperial College Huxley Building
arrives  29.05.2005 departs 01.06.2005

Nonlinear Markov semigroups for large interacting systems



