
Program of the
9th Kiel-Münster-Kolloquium

on
”Mathematical Stochastics”

Saturday, May 16, 2009

1500 − 1530: Stephan Jürgens: Optimal multiple stopping

1545 − 1615: Paul Krühner: On a Heath-Jarrow approach for implied volatility surfaces

— Coffee Break —

1715 − 1745: Stiene Riemer: Singular values of random matrices

1800 − 1830: Matthias Meiners: On a min-type stochastic fixed point equation

1930: Dinner at the Italian Restaurant ”La Vecchia Casa”, Wilhelmstr. 26.

Sunday, May 17, 2009

1000 − 1030: Antar Bandyopadhyay (ISI, Delhi): Cluster size distribution for percolation

on some general graphs

1045 − 1115: Cristina Gutiérrez Pérez (Badajoz, Spain): Y -linked two-sex branching processes

— Coffee Break —

1145 − 1215: Christian Böinghoff (Frankfurt): Large deviations of branching processes

in random environment
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