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Day 1, Sunday 1 September

12:30 - 12:55 Registration & Coffee

12:55 - 13:00 Welcome address by the organisers

13:00 - 13:30 Jerome Detemple
Optimal Investment in Mutually Exclusive Projects and Operating Leverage: The

Value of Green Energy

13:30 - 14:00 Yuri Kifer
Minimizing the Shortfall Risk for Game Options

14:00 - 14:30 Saul Jacka
Optimal Stopping and Technical Analysis

14:30 - 15:30 Lunch

15:30 - 16:00 Abraham Neyman
Optimization with Limited Memory in Stochastic Games

16:00 - 16:30 Eugene A. Feinberg
Solutions for Zero-Sum Two-Player Games with Noncompact Decision Sets

16:30 - 17:00 Herakles Polemarchakis
Bayesian Dialogues

17:00 - 17:30 Coffee Break

17:30 - 18:00 Frank Riedel
Viability and Arbitrage under Knightian Uncertainty

18:00 - 18:30 Yuri Kabanov
A Set-Valued Approach to Models with Small Transaction Costs

18:30 - 19:00 Ashkan Nikeghbali
Dependency, Cumulants and Fluctuations with Applications to Loss Portfolios

http://www.bu.edu/questrom/profile/jerome-detemple/
http://www.ma.huji.ac.il/~kifer/
https://warwick.ac.uk/fac/sci/statistics/staff/academic-research/jacka/
https://scholars.huji.ac.il/abrahamn/home
https://www.stonybrook.edu/experts/profile/eugene-feinberg
https://www.stonybrook.edu/experts/profile/eugene-feinberg
http://www.polemarchakis.org/
http://wwwhomes.uni-bielefeld.de/friedel/
http://ykabanov.perso.math.cnrs.fr/page_kabanov_perso.htm
https://www.math.uzh.ch/index.php?id=people&key1=1833


Day 2, Monday 2 September

8:00 - 8:30 Elyès Jouini
Equilibrium Manager Compensation with Asymmetric Information, Trading

Constraints and Beliefs Heterogeneity

8:30 - 9:00 Paolo Guasoni
Sharing Profits in the Sharing Economy

9:00 - 9:30 Teemu Pennanen
Pricing Index Options by Static Hedging under Finite Liquidity

9:30 - 10:00 Coffee Break

10:00 - 10:30 Sjur Didrik Flåm
Double Auctions, Money, and Competitive Equilibrium

10:30 - 11:00 Omer Edhan
Expectations Formation with No Regrets

11:00 - 11:30 Nizar Allouch
Default and Coordination in Financial Networks

11:30 - 12:30 Lunch

12:30 - 13:00 Aditya Goenka
Does Mental Accounting Matter? A General Equilibrium Approach

13:00 - 13:30 Jacco Thijssen
Predatory Pricing under Uncertainty: Revisiting the Deep Pocket Argument

13:30 - 14:00 Subir Chattopadhyay
Nash Equilibrium in Tariffs in a Multi-Country Trade Model

14:00 - 14:30 Coffee break

14:30 - 15:00 Giulio Bottazzi
Fixed-Mix and Mean-Variance Investors with Imperfect Information in

Incomplete Markets

15:00 - 15:30 Igor V. Evstigneev
Financial Markets: Behavioural Equilibrium and Evolutionary Dynamics

15:30 - 16:00 Thorsten Hens
Evolutionary Portfolio Theory

http://www.jouini.com/
http://www.jouini.com/
http://www.guasoni.com/
https://nms.kcl.ac.uk/teemu.pennanen/
https://www.uib.no/en/persons/Sjur.Didrik.Fl%C3%A5m
https://www.research.manchester.ac.uk/portal/omeredhan.idan.html
https://www.research.manchester.ac.uk/portal/omeredhan.idan.html
https://www.kent.ac.uk/economics/staff/profiles/nizar-allouch.html
https://www.birmingham.ac.uk/schools/business/staff/profile.aspx?ReferenceId=99123
https://pure.york.ac.uk/portal/en/researchers/jacco-johan-jacob-thijssen(7236ffc2-e5ea-44e6-91ea-1d4044b54b23).html
https://www.york.ac.uk/economics/our-people/staff-profiles/subir-k-chattopadhyay/
https://www.york.ac.uk/economics/our-people/staff-profiles/subir-k-chattopadhyay/
http://cafim.sssup.it/~giulio/
http://www.evstigneev.net/
http://www.bf.uzh.ch/de/persons/hens-thorsten

