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13:15-14:00 WE E (REZFKX)

Boundedness of densities of CME-subordinators

14:10-14:55 7o BltE (i K{PZEM)
Lundberg A% XD LR

An extension of Lundberg’s inequality

15:10-15:55 E K2 (RK)
Pathwise uniqueness of SDEs driven by Cauchy processes with drift

16:05-16:50 M EE (GLEEER)
On the natural SFT and stochastic integrals

17:00-17:30 A ZEE (LWHEX)
VE A 21 75 B KA H &40 i T BE 43 A

Max operator selfdecomposable distributions

9:30-10:15 Fi5 = (EX)
BARY MV Lévy #F21Z B 1F % Poisson LY D e (LR

On optimal periodic dividend strategies for Lévy risk processes

10:25-11:10 HRE &£ (EX)

Functional limit theorem for sojourns near indifferent fixed points

11:20-12:05 Fik & (REX) -#R & (RKX) - KF X (RX)
Resolution of sigma-fields for multiparticle finite-state evolution with infinite
past

Lunch Time (12:05 — 13:10)
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13:10-14:00  Stable processes in cones
14:10-15:00  Hitting distributions of the sphere for stable processes

15:15-16:00 IWE B# (ERX)

A limit theorem for inverse local times of jumping-in diffusion processes

16:10-16:55 Ak R— (BEX)

Lévy B2 B 6TV RIVA TV a T 2 /Y 227 s/Me~y &
HEHE (2 D\ T

On a locally risk-minimizing hedging strategy for digital option in a Lévy

market

17:00~ Ya—bhrIIa=r—yarvx
FH FX (BEHAFTRF)
HIFHEDFER ST 5 8L — A HIZDWTDEAD E DRMDIEH]
Weighted Laws of large numbers for independent Pareto random variables

with infinite mean

ABE R ¢ 18:30-20:30 7 v AU — T I AN
https://www.brasserie-amicale.com/ FHfl13 FELEAHIHZ T 7230,

sk 19 H 15 H () ZRR] seesessstskomiorkook ol ook
9:30-10:15 EHE BE (dEX)
Free multiplicative convolution with free circular normal distributions and

its properties

10:25-11:10 =8 Bk (RREEX)
Random processes on disconnected self-similar fractal sets in R

11:20-11:50 o =th (HEEESE)

A7 SOV 7S point mass 72 1 THERRL X 15 £ RGN RE 7048 DPTE
PEIZDWT

On the determinism of multivariate symmetric stable distributions whose

spectral measures are constructed by point masses

12:00-12:30 EAME fefE (BHX)
-V —ZTRINDEF 2 LT MZOVT
On the cumulant and Cauchy transform
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