
 
 

ISTANBUL WORKSHOP ON MATHEMATICAL FINANCE 
 

May 18-21 
 

The Marmara Pera Hotel, Istanbul 
 

Pleanary Talks by Phillip Protter, Cornell 
“Asset Pricing Theory with Bubbles” 

 
Registration is free but required 

 
Workshop web site 

http://stats.lse.ac.uk/cetin/istanbulworkshop/index_istanbul.html 
 

Supported by 
European Research Council 

Sabancı University 
 

 
Monday May 18, 2009  

Pl1 Phillip Protter 9:00-9:45 
M1 Chris Rogers 9:45-10:30 

 BREAK 10:30-11:00 
M2 Nicole El Karoui 11:00-11:45 
M3 Bruno Bouchard 11:45-12:30 

 LUNCH 12:30-2:00 
M4 Rene Carmona 2:00-2:45 

 BREAK 2:45-3:00 
M5 Antonis Papapantoleon 2:00-2:45 

   
Tuesday May 19, 2009  

Pl2 Phillip Protter 9:00-9:45 
T1 Walter Schachermayer 9:45-10:30 

 BREAK 10:30-11:00 
T2 Peter Bank 11:00-11:45 
T3 Huyen Pham 11:45-12:30 

 LUNCH 12:30-2:00 
T4 Jianfeng Zhang 2:00-2:45 

 BREAK 2:45-3:00 
T5 Hans Follmer 3:00-3:45 
T6 Christa Cuchiero 3:45-4:30 



   
Wednesday May 20, 2009  

Pl3 Phillip Protter 9:00-9:45 
W1 Martin Schweizer 9:45-10:30 

 BREAK 10:30-11:00 
W2 Ashkan Nikeghbali 11:00-11:45 
W3 Monique Jeanblanc 11:45-12:30 

 LUNCH 12:30-2:00 
W4 Romuald Elie 2:00-2:45 

 BREAK 2:45-3:00 
W5 Lane Hughston 3:00-3:45 
W6 Luciano Campi 3:45-4:30 

   
Thursday May 21, 2009  

Pl4 Phillip Protter 9:00-9:45 
Th1 Thorsten Rheinlander 9:45-10:30 

 BREAK 10:30-11:00 
Th2 Anis Matoussi 11:00-11:45 
Th3 Arash Fahim 11:45-12:30 

 LUNCH 12:30-2:00 
Th4 Pavel Gapeev 2:00-2:45 

 BREAK 2:45-3:00 
Th5 Albina Danilova 3:00-3:45 

   
 


