
Financial Mathematics Reading Group 2014  
Seminars are listed in reverse chronological order, most recent first.  

 

Tuesday 9 December - 



Tuesday 4 March 
Yavor Stoev (LSE) - Chapter 4 
Book to be discussed: "Dynamic Markov Bridges: Theory and Applications in 
Financial Markets" - Umut Cetin and Albina Danilova  

Tuesday 25 February 
Jose Pasos (LSE) - Chapter 2, section 2.3 
Book to be discussed: "Dynamic Markov Bridges: Theory and Applications in 
Financial Markets" - Umut Cetin and Albina Danilova  

Tuesday 18 February 
Thomas Bernhardt (LSE) - Chapter 1 
Book to be discussed: "Dynamic Markov Bridges: Theory and Applications in 
Financial Markets" - Umut Cetin and Albina Danilova  

Tuesday 11 February 
Junwei XU (LSE) - Chapter 2, section 2.1 - 2.2 
Book to be discussed: "Dynamic Markov Bridges: Theory and Applications in 
Financial Markets" - Umut Cetin and Albina Danilova  
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