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1. Arturo Kohatsu-Higa, A Malliavin Calculus method to study SDE's with irregular

drifts. Ajou Conference in honour of Alain Bensoussan, Korea, July 14, 2010.

2. *Arturo Kohatsu-Higa, Approximations for SDE Driven by Lévy Processes.
KIER-TMU International Workshop on Financial Engineering 2010,Tokyo-Japan
August 2, 2010.

3. Arturo Kohatsu-Higa, Numerical Methods for SDEs driven by Lévy processes.
Short course at Sydney University, Sydney- Australia, August 4-12, 2010.

4. Arturo Kohatsu-Higa, A Malliavin Calculus method to study SDE's with irregular
drifts. ICM Satellite Conference on Probability and Stochastic Processes, Indian
Statistical Institute, Bangalore-India, August 13-17, 2010.

5. Masayuki Uchida, “Statistical estimation of the volatility for a stochastic
differential equation”, 34th Conference on Stochastic Processes and Their

Applications, Senri life science center building, Osaka, 6-10 September 2010.

6. Masayuki Uchida, “Adaptive estimation of an ergodic diffusion process from
discrete observations”, Korean Statistical Society conference, Kyonggi University,

Korea, 4-5 November 2010

7. *Masayuki Uchida, “Adaptive estimation of discretely observed ergodic diffusions”,
CREST and Sakigake International Symposium, Tokyo Institute of Technology
University, Tokyo, 14-18 December 2010
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1. Masayuki Uchida, “Adaptive estimation of an ergodic diffusion process based on
sampled data”, DYNSTOCH Meeting, Bon Pasteur Accueil, Angers, France, 16-19
June 2010



2. Yasutaka Shimizu, “Nonparametric estimation of the Gerber-Shiu function for the
risk process perturbed by diffusion”, The 14th International Congress on Insurance :

Mathematics and Economics, Toronto, Canada, June 17 - 19, 2010.

3. Masaaki Fukasawa, “Asymptotic analysis for stochastic volatility: Edgeworth

expansion”, The Bachelier Finance Society, Toronto, June 26, 2010.

4. Masaaki Fukasawa, “Discretization error in stochastic integration”, The Bernoulli
Society, Osaka, September 10, 2010.

5. Azmi Makhlouf, "The tracking error rate of the Delta-Gamma hedging strategy".
SPA conference, Osaka Senri Life Science Center, September 6-10, 2010.

6. Yasutaka Shimizu, “Nonparametric estimation of the Gerber-Shiu function for the
risk process perturbed by diffusion”, Workshop on “Mathematical Finance and
Related Issues”, Kyoto Research Park, Kyoto, Japan, September 12 - 15, 2010.

7. Azmi Makhlouf. "L2-time regularity of BSDE with irregular terminal
functions".Workshop on Mathematical Finance and Related Issues, Kyoto Research

Park. September 12 - 15, 2010.

8. Azmi Makhlouf. "L2-time regularity of BSDE with irregular terminal functions".
New advances in Backward SDEs for financial engineering applications,

Tamerza ,Tunisia, October 25 — 28, 2010.

9. Kosuke Oya, "Bayesian estimation of probability of informed trading", 4th CSDA
International meeting on Computational and Financial Econometrics, University of
London, UK, 2010, December10-12, 2010.



