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of deterministic admissible strategies. Then by solving an HIB equation, the
optimal liquidation strategy is derived.

Tuesday 5 November - Yavor Stoev (LSE)
Equilibrium with derivative market disbalance
Abstract unavailable

Tuesday 29 October - Mathieu Dubois (LSE)
Continuous-time portfolio selection in presence of estimation risk: A sparse plug-in
strategy approach

Tuesday 22 October



Wednesday 6 March - Yavor Stoev (LSE)
On the problems of statistical sequential analysis for some Gaussian processes

We study the sequential testing and quickest disorder detection problems with
linear and exponential delay penalty costs for certain observable Gaussian
processes. The method of proof consists of the embedding of the initial sequential
analysis problems into the associated time-inhomogeneous optimal stopping
problems for one-dimensional diffusion processes and the analysis of the
equivalent parabolic free-boundary problems. We derive explicit estimates for the
Bayesian risk functions and optimal stopping boundaries for the weighted
likelihood ratios and study the asymptotic behavior of the boundaries under large
time values. We illustrate our results in a fractional Brownian motion setting.



	Financial Mathematics Reading Group 2013

