
Berlin-Paris Workshop in Stochastic Analysis and Applications in Biology and
Finance

2-4 November 2016

PROGRAM

Wednesday, 2nd November 2016

09h00-09h30 Registration

09h30-10h30 Jochen Blath (TU Berlin),
General coalescent models in population genetics

Coffee break
(10h30-11h00)

11h00 -11h40 Clément Foucart (University Paris 13),
Continuous-state branching processes, extremal processes and super-individuals.
11h40-12h20 Adrian Gonzalez Casanova (WIAS Berlin),
Fixation in a Xi coalescent with selection.
12h20-13h00 Camille Coron (University Paris Sud),
A stochastic model for speciation by mating preferences.

Lunch
(13h00-14h30)

14h30-15h10 Sarah Kaakai (University Pierre et Marie Curie),
Reduction of complexity in an heterogeneous population with two timescales.
15h10-15h50 Xiaolu Tan (University Paris Dauphine),
Branching diffusion representation of semilinear PDEs and Monte-Carlo
approximation.
15h50-16h30 Todor Bilarev (Humboldt University),
Multiplicative Impact Model with Transient Impact: Modeling Issues and
Pricing of European Options.

Coffee break
(16h30-17h00 )

17h00-18h00 Ulrich Horst (Humboldt University),
Optimal trade execution with stochastic resilience in a non-Markovian
framework
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Thursday, 3rd November 2016

09h00-10h00 Nizar Touzi (Ecole Polytechnique),
From path-dependent stochastic control to stochastic differential games.

Poster session
(10h00-10h30)

Coffee break
(10h30-11h00)

11h00-11h40 Alexandros Saplaouras (TU Berlin),
On the robustness of martingale representations and of BSDEs.
11h40-12h20 Simone Scotti (University Paris Diderot),
Alpha-CIR Model with Branching Processes in Sovereign Interest Rate
Modelling.
12h20 -13h00 Victor Nzengang (Humboldt University),
The generalized opportunity process for utility maximization and applica-
tions.

Lunch
(13h00-14h30)

14h30-15h10 Aline Marguet (Ecole Polytechnique),
Uniform sampling in a structured branching population.
15h10-15h50 Mathias Hammer (TU Berlin),
Entrance laws for annihilating Brownian motions and a relation to the
symbiotic branching model.
15h50-16h30 Sara Mazzonetto (University Potsdam),
A local volatility model: its relationship to Skew Brownian motion and its
possible exact simulation.

Coffee break
(16h30-17h00 )

17h00-18h00 Sylvie Méléard (Ecole Polytechnique),
Stochastic dynamics for adaptation and evolution of microorganisms.

Conference Dinner
(19h00)
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Friday, 4th November 2016

09h00-10h00 Mathieu Rosenbaum (Ecole Polytechnique, University Pierre et Marie Curie),
A population dynamic approach to the rough Heston model.

Coffee break
(10h00-10h30)

10h30-11h10 Zorana Grbac (University Paris Diderot),
Lévy forward price approach for multiple yield curves and low/negative
interest rates.
11h10-11h50 Jörg Martin (Humboldt University),
A regularity structure for rough volatility.

Lunch
(11h50-13h20)

13h20-14h00 Jennifer Kruger (TU Berlin),
A multiscale analysis of stochastic bistable reaction-diffusion equations.
14h00 -14h40 Amandine Veber (Ecole Polytechnique),
The effects of a weak selection pressure in a spatially structured popula-
tion

Coffee break
(14h40-15h00)

15h00-16h00 Sylvie Roelly (Potsdam University),
Migration d’oiseaux sauvages/Zug wilder Vögel.
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Poster session

Eduardo Abi Jaber (University Paris Dauphine, Paris),
Stochastic invariance of closed sets with non-Lipschitz coefficients

Randolf Altmeyer (Humboldt University, Berlin),
Estimating occupation time of continuous semimartingales

Nicolas Baradel (University Paris Dauphine and ENSAE, Paris),
Optimal control under uncertainty and Bayesian parameters adjustments

David Beblich (TU Berlin),
Solving an irreversible investment problem including demand shocks with
the "théorie générale des processus"

Hadrien de March (Ecole Polytechnique, Paris),
Multi-dimensional martingale optimal transport

Peter Frentrup (Humboldt University, Berlin),
Optimal Liquidation under Stochastic Resilience of Price Impact.

Ester Mariucci (Humboldt University, Berlin),
Wasserstein distances between discretely observed Lévy processes

Tristan Roget (Ecole Polytechnique, Paris),
Long Time Behavior of Populations Structured by Age and a Phenotypical
Trait. Application to the Study of the Evolution of Senescence
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