November 30

10:00-10:40 Cornell University [ ]

10:50-11:30 University of Texas [ 1

11:40-12:20 Universite Paris VI Volatility and Jumps in Presence of Microstructure Noise (joint with Yacine Ait-Sahalia) [ 1
2:00-2:40 Princeton University [ 1

2:50-3:30 University of Texas [ ]

4:00-4:40 Columbia University [ ]

4:50-5:30 Columbia University [ 1

December 1

9:00-9:40 Carnegie Mellon University [ ]

9:50-10:30 NYU and Bloomberg [ ]

11:00-11:40 Boston University

11:50-12:30 Carnegie Mellon University

2:10-2:50 University of Maryland [ ]
3:00-3:40 Columbia University [ ]

3:50-4:30 Princeton University Twists and Turns in the Skew and Term Structure:Calibration 2.0 of the Implied Volatility Surface [ 1
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