Program of the
9th Kiel-Miinster-Kolloquium
on

”»Mathematical Stochastics”

1590 — 1530
15% — 1615
1745 — 1745
1890 — 1830
19%0:

100 —10%:
10%5 — 1115
114 — 1215:

Saturday, May 16, 2009

Stephan Jirgens: Optimal multiple stopping

Paul Krithner: On a Heath-Jarrow approach for implied volatility surfaces
— COFFEE BREAK —

Stiene Riemer: Singular values of random matrices

Matthias Meiners: On a min-type stochastic fized point equation

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

Sunday, May 17, 2009

Antar Bandyopadhyay (ISI, Delhi): Cluster size distribution for percolation
on some general graphs
Cristina Gutiérrez Pérez (Badajoz, Spain): Y -linked two-sex branching processes
— COFFEE BREAK —
Christian Boinghoff (Frankfurt): Large deviations of branching processes

i random environment



