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13:30-14:20 WEE (FEKK)
On bell-shape property of distributions in a subclass of infinitely divisible
distributions on R and applications

14:30-15:20 ikl —
Extension of the study of improper stochastic integrals

15:40-16:30 AEhEE (LLHEX)
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16:40-17:30 RKEFZR (RX)

Conditioning and penalization in various clocks

krerkkak 1] ﬁ 28 H (ﬁ) L'Fﬁ'f] ook stk ok sk stk sk kok ok sk ok skoskok sk oskok ok ok ok

9:30-10:20 IWEFIBEE (LX) - AIRE (BEX)
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10:30-11:00 TREZ (GREKEKX)
Stieltjes Z2# DFRISEIFIZBI T 5 & w7 N —RE B

11:10-11:40 FRHEEX (BHX)
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11:50-12:30 NFaRE (hRX) - EREEZ (hHRX)
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Lunch Time (12:30 — 14:00)



krekkkrk 1] ﬁ 28 H (ﬁ) tl:fﬁ ok sksfok skofok ok ok ok sk ok sksfok koo stk ok ok ok

H [(FREE] B
14:00-14:50, 15:00-15:50 REARE (AKX - BIEK)
LY g iR /A4 X

16:05-16:55 BIE (BEKX)
9 R & M e &

17:10- Ya—pbdXIaz=4s—>v3 VX
MABE (KBRHX)  Bismut formula for SDE with jumps

18:30- EBS B R ()R 63 <) JIITHEEIRE 2-3-3 SRV B1F
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9:30-10:20 =f&sh (BX)

The dichotomy of recurrence and transience of multi-dimensional Brox-
type diffusion processes in semi-stable Lévy - environments (joint work with Sei.
Kusuoka and Y. Tamura)

10:30-11:20 wonfkE (FLEX)
The first passage time of a one-side moving boundary by Lévy processes
with exponentially distributed positive jumps

11:30-12:00 mHRE (FELX)
Prediction problems in Poisson cluster models(joint work with Tomasz Rol-
ski)

12:00-12:20 EABERE (BHX)

Generalized gamma convolutions & Markov 2
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