                                    Talks of Peter Grandits

1998

1.) June, ETH Zürich : The p-optimal martingale measure and its relation to the

Esscher transform, invited.

1999

1.) February, Judge Institute for Financial Studies, Cambridge, On Lelands

strategy for a hedging problem under transaction costs, invited.

2.) April, Union Bank of Switzerland , Risc-management group, London,

Hedging under Transaction costs, invited.

3.) June, Conference on Math. Finance, Hammamed, The p-optimal martingale

Measure and its asymptotic relation to the mimimal entropy measure.

4.) July, ICIAM-Conference on Applied Mathematics, Edinburgh, The evolution

of a discontinuity and Leland`s hedging strategy.

2000

1.) September, ECMI- Conference on Industrial and Applied Mathematics, Palermo,

Exponential hedging and entropic penalties.

2.) October, Workshop on Math. Finance, Konstanz,Hedging under exponential utility and the minimal entropy measure.

2001

1.) Dezember, Workshop on optimal control, Karlsruhe, Ruin probabilities in the presence

of regularly varying claims and optimal investment.

2002

1.) March, Tagung der deutsche Aktuarsvereingung (Astin Gruppe), Weimar, Optimales

Investment bei Großschäden, invited.

2.) April, Berufungsvortrag TU Berlin, Optimales Investment für ein Versicherungs-

Unternehmen, invited

3.) July, Talk at the research seminar of the Ludw. Max. Universität München,

Optimal and proportianal investment for an Insurer, invited.

4.) July, INSUMA-conference on Actuarial Mathematics, Ruin probabilities and optimal investment

2003

1.) Gastvorlesung aus Finanzmathematik, Universität Salzburg

2.) February, Talk at the probability seminar of the Univ.Zagreb/Inst. f. Math.,

Asymptotic ruin probabilities, invited.  

2004

1.) June , INSUMA-conference on Actuarial Mathematics, 

A Karamyta type theorem and ruin probabilities for an insurer

2005

1.) August, International Conference on Applied Mathematics, Plovdiv (Bulgaria),

Ruin probabilities and optimal investment, invited.

2006

1.) April, Talk at the University of Aarhus, Optimal expected utility of dividend payments, invited.



2.) June, INSUMA Conference on Actuarial Mathematics, Optimal expected exponential utility of dividend payments in a Brownian risk model




















2007

1.) July, IME –conference, Parameter estimation for the Pareto and the GPD distribution in the presence of inflation












2008

    1.) May, Talk at the University of Ljubjana, Optimal investment and dividend strategies for an insurance company, invited.

2009

1.) May, IME conference in Istanbul, Optimal dividends in finite time

2010

1.) February, Talk at the University Vienna, invited, Optimal consumption in a Brownian model with absorption and finite time horizon

2.) February, Talk at the University Lausanne, invited, Optimal consumption in a Brownian model with finite time horizon

3.) May, Talk at the “Kolloquium für Finanz- und Versicherungsmathematik, TU Graz, On some optimization problems in risk theory

2011

1.) June, IME conference in Triest, Existence and asymptotic behavior of an optimal barrier function in a Brownian model for dividend payments

