
PROGRAMTuesday 23.6.09:00 - 09:30 A. Shiryaev TBA09:30 - 09:50 F.T. Bruss Optimal stopping with two types of 
onstraints09:50 - 10:10 V. Arkin A variational approa
h to an optimal stoppingand free-boundary problems10:10 - 10:30 K. Ano Optimal stopping problem with un
ertain stoppingand its appli
ation to dis
rete options10:30 - 11:00 Co�ee11:00 - 11:30 B. Øksendal Optimal stopping and sto
hasti
 
ontroldi�erential games for jump di�usions11:30 - 11:50 B. Saporta Numeri
al method for optimal stopping ofpie
ewise deterministi
 Markov pro
esses11:50 - 12:10 T. Nakai Properties of a maintenan
e system on a partiallyobservable Markov pro
ess and an optimal stopping problem12:10 - 12:30 L. Bordag Study of the risk-adjusted pri
ing methodologymodel with methods of geometri
al analysis12:30 - 14:00 Lun
h14:00 - 14:30 V. Mazalov Best-
hoi
e problem with disorder and imperfe
t information14:30 - 14:50 T. Chudjakow The best 
hoi
e problem under ambiguity14:50 - 15:10 M. Tamaki Optimal 
hoi
e of the best available appli
ant15:10 - 15:30 A. Krasnosielska Optimal stopping time problem with random lifetime15:30 - 15:50 D. Ramsey Mutual mate 
hoi
e with multiple 
riteria15:50 - 16:30 Co�ee16:30 - 17:00 S. Villeneuve On the modelling of debt maturity and endogenous default:a 
aveat17:00 - 17:30 R. Sto
kbridge A novel analysis of entry-and-exit investment de
isions17:30 - 18:00 H. Pham Optimal portfolio liquidation withexe
ution 
ost and risk1



Wednesday 24.6.
09:00 - 09:30 L. Shepp How to gamble if you must(and if you really hate to gamble)09:30 - 10:00 C. Zhang Primitive 
asinos in the presen
e of in�ation10:00 - 10:30 I. Grigores
u Optimal strategy for the Vardi 
asino10:30 - 11:00 Co�ee11:00 - 11:30 G. Peskir The British put�
all symmetry11:30 - 11:50 K. Glover Path dependent British options11:50 - 12:10 J. Du Toit A sojourn time problem for Brownian motion with drift12:10 - 12:30 J. Sexton Optimal portfolio sele
tion in 
arbon emissions market12:30 - 14:00 Lun
h14:00 - 14:30 K. Helmes A linear programming method to derive optimal thinningstrategies for 
lasses of sto
hasti
 forest models14:30 - 14:50 K. Matsumoto Simple improvement method for upper boundof Ameri
an options14:50 - 15:10 N. Rehman Ameri
an foreign-ex
hange option in time-dependentone-dimensional di�usion model for ex
hange rate15:10 - 15:30 K. Szajowski On optimal stopping of risk pro
ess15:30 - 16:00 Co�ee16:00 - 16:30 B. Djehi
he Sto
hasti
 impulse 
ontrol for non-Markov pro
esses16:30 - 17:00 B. Bou
hard Optimal 
ontrol under sto
hasti
 target 
onstraints17:00 Ex
ursion
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Thursday 25.6.09:00 - 09:30 Y. Kifer Perfe
t and partial hedging for multipleexer
ise (swing) game options09:30 - 09:50 E. Baurdoux The Shepp�Shiryaev sto
hasti
 game driven bya spe
trally negative Lévy pro
ess09:50 - 10:10 Y. Dolinsky Appli
ations of weak 
onvergen
e forhedging of Ameri
an and game options10:10 - 10:30 K. Van S
haik On the M
Kean optimal stopping game driven bya spe
trally negative Lévy pro
ess10:30 - 11:00 Co�ee11:00 - 11:30 H. Ler
he Generalized parking problems11:30 - 11:50 S. Christensen On measure-
hanging-te
hniques foroptimal stopping of di�usions11:50 - 12:10 M. Xu In�nite horizon optimal sear
h problemwith hiring and �ring options12:10 - 12:30 S. Dayanik Compound Poisson disorder problems withnonlinear dete
tion delay penalty 
ost fun
tions12:30 - 14:00 Lun
h14:00 - 14:30 A. Kyprianou General tax stru
tures and the Lévy insuran
e risk model14:30 - 14:50 R. Loe�en De Finetti's dividend problem with absolutely
ontinuous 
ontrols14:50 - 15:10 J. Pardo The Gapeev�Kühn sto
hasti
 game driven bya spe
trally positive Lévy pro
ess15:10 - 15:30 H. Xing On the optimal stopping problems for Lévy pro
esses15:30 - 15:50 M. Mikou The smooth-�t prin
iple of the Ameri
an put pri
e inthe exponential Lévy model15:50 - 16:30 Co�ee16:30 - 17:00 J. Pedersen Some non-linear non-standard optimal stopping problems17:00 - 17:30 E. Ekström Optimal liquidation of a 
all spread17:30 - 18:00 D. Hobson Re
overing a time-homogeneous pri
e pro
essfrom perpetual option pri
es19:00 Dinner 3



Friday 26.6.
09:00 - 09:30 F. Delbaen Monetary time 
onsistent utility fun
tions09:30 - 09:50 A. Pasternak Optimal stopping of a risk pro
ess in a-Winiarski 
ontinuous-time disorder model09:50 - 10:10 J. Vorbrink Exer
ise strategies for Ameri
anexoti
 options under ambiguity10:10 - 10:30 R. Lundgren Optimal stopping and reselling of European options10:30 - 11:00 Co�ee11:00 - 11:30 I. Meilijson The expe
ted diameter of an L

2-bounded martingaleis bounded from above by √3 times the standarddeviation of the last term11:30 - 11:50 J. Lempa Optimal timing with Poisson 
lo
k11:50 - 12:10 M. Ludkovski A simulation approa
h to optimal stoppingunder partial information12:10 - 12:30 P. Windridge Minimising the time to a majority de
ision12:30 - 14:00 Lun
h14:00 - 14:30 M. Zervos π options14:30 - 15:00 I. Sonin The optimal stopping of "seasonal"observationsand the game of "seasonal"stopping15:00 - 15:20 C. Steinberg Continue, stop, restart probability model15:20 - 15:40 E. Presman Modi�
ation of Sonin's algorithm foroptimal stopping of Markov 
hain15:40 - 16:10 Co�ee16:10 - 16:40 P. Gapeev Some optimal stopping problems in modelswith partial information16:40 - 17:10 L. Alvarez A 
lass of solvable optimal stopping problems ofspe
trally negative jump di�usions
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