
Financial Mathematics Reading Group 2015  
Seminars are listed in reverse chronological order, most recent first.  

 

Tuesday 8 December 
Discussion led by Abdulla Al-Othman (LSE): equilibria in financial markets  

Tuesday 1 December 
Discussion led by Jose Pasos (LSE): equilibria in financial markets  

Tuesday 24 November 
Discussion led by Thomas Bernhardt (LSE): equilibria in financial markets  

Tuesday 17 November 
Discussion led by Junwei Xu (LSE): equilibria in financial markets  

Tuesday 10 November 
Discussion led by Denis Schelling (LSE): equilibria in financial markets  

Tuesday 3 November 
Discussion led by Michael Kusnetsov (LSE): equilibria in financial markets  

Tuesday 20 October 
Discussion of Michaelmas Term 2015 topic: equilibria in financial markets  

Tuesday 13 October - Denis Schelling (LSE) 
Portfolio Optimisation  

I will be presenting my master thesis supervised by Johannes Muhle-Karbe, where I 
worked with a continuous-time self-financing condition taking into account features 
of high-frequency markets developed in Carmona and Webster (2013). The first part 
of the talk will be dedicated to the derivation of this equation and the empirical 
phenomena it relies on. I will then introducon-  (LSE) 

Presented his current work  

Tuesday 10 March - Jose Pasos (LSE)  
A model for Long-term Irreversible Capital Investment  



https://uk.linkedin.com/pub/yerkin-kitapbayev/4a/461/486


important parameter of this problem is the so-called refraction period. It can be 
interpreted as the minimal period that the option's seller needs to deliver a new 
portion of asset. The double optimal stopping problem reduces to standard single 
optimal stopping problem. Analysis of optimal exercise region gives a remarkable 
result: unlike the American put option problem with single optimal exercise 
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