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CONTROL®PTIMISATION2025

BARI, MAY 12-14 UNIVERSITY OF BARI “ALDO MORO"

Program

Monday morning, 12 May 2025

Venue: University of Bari Department of Mathematics, Aula XII, first floor
via Edoardo Orabona 4, Bari.

9:00-9:20 Registration

9:20-9:30 Opening

9:30-10:15 Christa Cucchiero
Data-driven Heath-Jarrow-Morton models

10:15-11:00 Martin Keller-Ressel
Shape and dynamics of the term structure in multi-factor interest rate model

11:00-11:30 Coffee break

11:30-12:15 Francesco Russo
Fokker-Planck equations with terminal condition
and related McKean probabilistic representation

12:15-12:45 Paulin Aubert
Option market making with hedging-induced market impact

12:45-14:00 Lunch
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Monday afternoon, 12 May 2025

Venue: University of Bari Department of Mathematics, Aula XII, first floor
via KEdoardo Orabona 4, Bari.

14:00-14:45 Barbara Riidiger

Wasserstein metrics in terms of copula

14:45-15:30 Paolo Di Tella
Semi-static variance-optimal hedging with self-exciting jumps

15:30-16:00 Coffee break

16:00-16:45 Zhenjie Ren
Long-time Propagation of Chaos for risk models with jump clusters

16:45-17:30 Dylan Possamai
Opinion dynamics in communities with major influencers
and implicit social influence via mean-field approximation

17:30-18:00 Barbara Trivellato
Asset pricing and interest rates under extreme climate change financial risks
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Tuesday morning, 13 May 2025

Venue: University of Bari Department of Mathematics, Aula XII, first floor
via KEdoardo Orabona 4, Bari.

9:00-9:45 Claudia Ceci
Optimal Self-Protection via BSDEs for risk models with jump clusters

9:45-10:30 Xiaolu Tan
Unbiased simulation of Path-dependent SDEs

10:30-11:00 Yadh Hafsi
Optimal Execution with Liquidity Uncertainty

10:30-11:00 Coffee break

11:30-12:15 Giorgia Callegaro
A stochastic Gordon-Loeb model for optimal security investment
under clustered cyberattacks

12:15-13:00 Alberto Ohashi
Solving non-Markovian stochastic control problems
driven by Wiener functionals

13:00-14:15 Lunch

14:15 Departure for the social visit
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Wednesday morning, 14 May 2025

Venue: University of Bari Department of Mathematics, Aula XII, first floor
via KEdoardo Orabona 4, Bari.

9:00-9:45 Johannes Ruf
Predictable variations in stochastic calculus

9:45-10:30 M’hamed Gaigi
Optimal harvesting under uncertain environment
with clusters of catastrophes

10:30-11:00 Lucie-Marie Boschian Campaner
ALM for a bank under liquidity risk

10:30-11:00 Coffee break

11:30-12:15 Frederik Hubalek
On the sensitivity of Tail Conditional Expectation and other risk measures
with respect to small changes in large portfolios

12:15-12:45 Alessia Cafferata
Help others, preserve yourself! An overlapping-generation model
on altruism and environmental preservation

12:45-14:00 Lunch
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Wednesday afternoon, 14 May 2025

Venue: University of Bari Department of Mathematics, Aula XII, first floor
via KEdoardo Orabona 4, Bari.

14:00-14:45 Giulia Di Nunno
Stochastic control for time-changed Brownian dynamics
via change of variable formulae

14:45-15:15 Matteo Buttarazzi
Optimal annuitization time under piecewise deterministic mortality force

15:15-16:00 Sergio Pulido
Polynomial Volterra processes

16:00-16:20 Closure
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SPONSORSHIP AND PATRONAGE:

INOA M

Istituto Nazionale di Alta
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