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Events

The Third CCCP Finance Meeting

April 28-29, 2006  

(registration fee is waived for students and academics) 

Cost: $250

Event Location:

Cornell Operations Research Manhattan Program

55 Broad Street

3rd Floor

New York, NY 10004

Contact: 

Judy Francis 

judym@tc.cornell.edu 

Accommodations

register now

The Third CCCP Finance Meeting will be held in New York City on April 28 and 29, 2006, at Cornell Operations

Research - Manhattan;  55 Broad Street,  4th Floor

The Cornell, Carnegie Mellon, Columbia and Princeton meetings began two years ago at a small meeting at Cornell.   The

meeting last year was at Carnegie Mellon. 

Financial Aid is available for students and recent Ph.D.'s who wish to attend the CCCP meeting.

  

Applications for travel funds:

A two page vita including education (all applicants except current Ph.D. students should include Ph.D. year, institution

and dissertation title), current position, current research interests, complete list of publications. Advanced Ph.D.

student applicants should include a letter of recommendation from their dissertation advisor.

Those who wish to be considered for travel support should send their applications, preferably pdf file by e-mail, to: 

Professor Philip Protter

OR&IE

Cornell University

Ithaca, NY 14853

pep4@cornell.edu

The program agenda can be found below. Registration before the conference is required, since space is limited. To

register please click the Register button.

This conference is being made possible by grants to Cornell from the National Science Foundation and the National

Security Agency, whose generosity is gratefully acknowledged, and it is further supported by the School of Operations

Research at Cornell.

The Scientific Committee is Chris Heyde, Steve Kou, and Philip Protter.

Any connection to the name of this conference and the Cyrillic alphabet is pure coincidence!

Program Agenda:

Friday, April 28th

10 -- 11 Registration, Coffee, and Welcome 

11 -- 11:30 
Time-consistency of Indifference Prices and Monetary 

Utility Functions
Patrick Cheridito Princeton

11:45 -- 12:15 
A Generalized Lando's Formula: A Filtration Expansion 

Perspective
Xin Guo Cornell

12:30 -- 1:00 
What Is a Good Measure of Risk: The Controversies 

and a Different Set of Axioms
Steve Kou Columbia

1:00 -- 2:30 LUNCH 

2:30 -- 3:00
Shortfall Risk Measures and Utility Maximization under 

Model Uncertainty
Stefan Weber Cornell

3:00 -- 3:30 COFFEE 

3:30 -- 4:00 Computing Strategies for Achieving Acceptability (pdf) Soumik Pal Columbia 

4:30 -- 5:00 A Market-Induced Mechanism for Stock Pinning Marco Avellaneda NYU

Saturday, April 29 

9:00 -- 9:30 Default Risk Premia and Asset Returns Antje Berndt Carnegie Mellon

9:30 -- 10:00 COFFEE 

10:00 -- 10:30 Malliavin Greeks without Malliavin Calculus Nan Chen Columbia

10:45 -- 11:15 Time Consistency and Executive Stock Options Vicky Henderson Princeton 

11:30 -- Noon On Multi-period Factor Models as Cointegration Models David Lando Copenhagen 

Noon -- 2:00 LUNCH 

2:00 -- 2:30
Are Option-Pricing and Utility-Maximization Problems 

Well Posed? (pdf)
Kasper Larsen CMU

2:30 -- 3:00 COFFEE

3:00 -- 4:00
Asymptotic Analysis of Utility Based Hedging Strategies 

for Small Quantities of Derivatives
Dmitry Kramkov Carengie Mellon
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