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SEMINARVORTRAG

Das Institut fur Mathematik ladt zu folgendem Vortrag ein:

Friedrich Hubalek

Vienna University of Technology

Explicit variance-optimal hedging for processes with
stationary and independent increments

In the first part of the talk we review some elements from the general theory of variance-optimal
hedging and concrecte results in the case of univariate exponential random walk or Lévy
models and simple payoffs, as exhibited in Hubalek/Kallsen/Krawczyk (2006).

In the second part we discuss extensions for multi-asset and path-dependent derivatives,
possible with some trading restrictions.

Zeit: Mittwoch, den 22. September 2010 um 14.15 Uhr

Ort: Victor-Franz-Hess Haus, TechnikerstralRe 25, HS G

Gaste sind herzlich willkommen!
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