MaPhySto

Centre for Mathematical Physics and Stochastics

Scientific Director Ole E. Barndorff–Nielsen

Second MaPhySto Conference on

Lévy Processes - Theory and Applications

January 21-25, 2002 University of Aarhus

This Conference is a sequel to the international conference, with the same title, organized by MaPhySto 7-22 January 1999. As a result of the interest engendered by the first conference, it was decided to have Lévy processes as an ongoing thematic topic for MaPhySto activities, for several years. Information on past such activities can be found at the MaPhySto website. See moreover the recently published volume, from Birkhäuser, having also the title Lévy Processes. Theory and Applications (Editors: O.E. Barndorff-Nielsen, T. Mikosch and S. Resnick).

The organizing Committee for this Second Conference consists of Ken-Iti Sato (Nagoya University), Thomas Mikosch (University of Copenhagen), Elisa Nicolato (University of Aarhus), Goran Peskir (University of Aarhus), and Ole E. Barndorff-Nielsen (University of Aarhus).

Preliminary List of Invited Speakers:

Sergio Albeverio; David Applebaum (Accepted); Søren Asmussen (Accepted); Fred Espen Benth (Accepted); Jean Bertoin (Accepted); Philippe Biane; Michael Braverman (Accepted); Maria Emilia Caballero (Accepted); Rama Cont (Accepted); Ron Doney (Accepted); Ernst Eberlein (Accepted); W. Hoh (Accepted); Alexander S. Holevo; Friedrich Hubalek (Accepted); Niels Jacob (Accepted); Jean Jacod; Hiroshi Kunita; Jean-Francois Le Gall (Accepted); Mykola Leonenko (Accepted); Gérard Letac (Accepted); Sergei Levendorskii (Accepted); Werner Linde (Accepted); Makoto Maejima (Accepted); Michael Marcus (Accepted); David Nualart (Accepted); Victor Pérez-Abreu (Accepted); Jean Picard (Accepted); Philip Protter; Sidney Resnick; Jan Rosinski (Accepted); Barbara Rüdiger (Accepted); Ludger Rüschendorf; Gennady Samorodnitsky (Accepted); Ken-iti Sato (Accepted); Rene Schilling (Accepted); Wim Schoutens (Accepted); Neil Shephard; Albert Shiryaev; Steen Thorbjørnsen; Toshiro Watanabe (Accepted); Magnus Wiktorsson; Wojbor A. Woyczyński (Accepted); Makoto Yamazato (Accepted); Marc Yor.

More Information and Registration: Regularly updated information can be obtained from the web-page

http://www.maphysto.dk/events/2ndLevyConf2002/

from where you can also register for the course and find travel and hotel information. You are most welcome to contact us for further information, at any of the below-mentioned addresses.

MaPhySto Department of Mathematical Sciences University of Aarhus, Ny Munkegade DK–8000 Aarhus C, Denmark

Phone: +45 8942 3515 Email: maphysto@maphysto.dk +45 8942 3521 oebn@maphysto.dk oddbjorg@maphysto.dk Fax: +45 8613 1769 URL: www.maphysto.dk