
SPA-28: Draft Timetable of Invited Talks

Monday Morning
1 July 9:00-9:50 Siegmund, D.O. Approximate Tail Probabilities for Scan

Statistics
9:55-10:45 Johansson, K. Random Growth and Determinantal Processes

Afternoon
14:00-14:50 Etheridge, A. Evolution in Spatially Continuous Populations
14:55-15:45 Haggstrom, O. Stochastic Models for Spatial Growth and

Competition

Tuesday Morning
2 July 9:00-9:50 Embrechts, P. Operational Risk, Ruin and Mixing of Stochastic

Processes
9:55-10:45 Protter, P.  Liquidity Risk and Arbitrage Pricing Theory

Afternoon
14:00-14:50 Ozaki, T.  Use of Stochastic Differential Equation Models in

Financial Time Series Analysis
14:55-15:45 Taylor, G. Some Simple VaR and Tail Probability Results for

Sums of Random Variables

Wednesday Morning
3 July 9:00-9:50 Borisov, I.S. Poisson Approximation for Sums of Independent

Multivariate Random Variables. Applications to Empirical
Processes

9:55-10:45 Smith, L.A. Stochastic Models For Deterministic Processes:
Indistinguishable States in Weather Forecasts and Laboratory
Chaos

Afternoon Excursion

Thursday Morning
4 July 9:00-9:50 Neuts, M. The MAP: A Versatile, Tractable Class of Point

Processes for Stochastic Modelling
9:55-10:45 Taylor, P. Capacity Reconfiguration in Logically Fully-

Connected Networks

Afternoon
14:00-14:50 Del Moral, P. Interacting Processes and Genealogical Models

in Nonlinear Estimation

Friday Morning
5 July 9:00-9:50 Ma, Z.M. Two Methods for the Stochastic Processes Related to

Infinite Particles
9:55-10:45 Hall, P. Signal analysis using nonuniform sampling rates


