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Tuesday, March 6th, 2012
RW1 N1

Opening
Ceremony

Plenary Talk
Nicole El Karoui

Coffee Break

S2 - Limit Theorems, Large
Deviations and Extremes

INVITED TALK:
Remco van der Hofstad

J. Swart

Lunch Break

S2 - Limit Theorems, Large
Deviations and Extremes

M. Vachkovskaia
A. Depperschmidt
H. Heil

F. Vollering

Coffee Break

S2 - Limit Theorems, Large
Deviations and Extremes

M. Fischer
Se. Miiller
A. Barczyk
Z. Kabluchko

S13 - Finance, Insurance,
Risk: Modeling

J. Eisenberg
T. Schacht
G. Mainik

S13 - Finance, Insurance,
Risk: Modeling

INVITED TALK:
Damir Filipovic

Z. Grbac
P. Krithner

S13 - Finance, Insurance,
Risk: Modeling

M.-C. Frunza
S. Karl

L. Veraart

S. Kiesel

N3

S5 - Stochastic Processes

0. Kley
F. Aurzada
L. Riischendorf

S5 - Stochastic Processes

F. Polito
N. Kajino
L. Gilch
G. Ozel

S5 - Stochastic Processes

M. Méhle
I. Stanciu
F. Freund
R. Knobloch

N6

S3 - Stochastic Geometry,
Spatial Statistics and Image
Analysis

S. Campi
L. Parapatits
S. Ebert

S3 - Stochastic Geometry,
Spatial Statistics and Image
Analysis

M. Zdhle
S. Winter
T. ). Bohl
C. Hirsch

S3 - Stochastic Geometry,
Spatial Statistics and Image
Analysis

B. Nehring
F. Fodor
Z. Pawlas
C.Rau
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S14 - Finance, Insurance,
Risk: Statistics

M. Mroz
C. Czado
E. C. Brechmann

S14 - Finance, Insurance,
Risk: Statistics

M. Vetter
C. Feng
C. Palmes
S. Tappe

S14 - Finance, Insurance,
Risk: Statistics

co1

S9 - Nonparametric
Statistics and Curve
Estimation

M. Birke
C. Breuning
F. Dunker

S9 - Nonparametric
Statistics and Curve
Estimation

U. Miiller
M. Schulz
D. Hohmann
T. Felber

S9 - Nonparametric
Statistics and Curve

co2

S11 - Applied Statistics and
Data Analysis

R. Schwabe
R. Offinger
S. Seifen

S11- Applied Statistics and
Data Analysis

J.-B. Chatelain
T. Friedrich

N. Krdmer

). Stéber

S10 - Statistics of Processes
and Time Series

co3

S7 - Stochastic Models in
Engineering

INVITED TALK:
Mikhail Nikulin
M. Burkschat

$12 - Stochastic
Optimization and Operations
Research

H. Daduna
D. Edelmann
J. Dueck

D. Efrosinin

S12 - Stochastic
Optimization and Operations

Program

05-514

S12 - Stochastic
Optimization and Operations
Research

N. Bauerle
S. Desmettre
0. Menkens

S7 - Stochastic Models in
Engineering

W. Kahle
A. Gandy
A. Mugler
H.-). Starkloff

S7 - Stochastic Models in
Engineering

Estimation Research
INVITED TALK:

M. Trabs J. Johannes M. Diether . . S. Bedbur

J. S6hl S. Fremdt C. Strauch Richard Stockbridge K. Bezgina

A. Veraart R. Schenk I. G. Becheri S. Christensen A. B. Schmiedt
G. Miiller Si. Mdller T. Mourid C. Eisinger E. Cramer
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Wednesday, March 7th, 2012
RW 1 N1

Plenary Talk
Murad Tagqu

Coffee Break

S2 - Limit Theorems, Large
Deviations and Extremes

0. Pfaffel
M. Stolz

H. Doring
H. Késters

Lunch Break

S2 - Limit Theorems, Large
Deviations and Extremes

S. Riemer
K. Credner

V. Fasen
S. Hoermann

Coffee Break

S2 - Limit Theorems, Large
Deviations and Extremes

H. Dehling
A. Steland
S. Huckemann

Social Evening at the Proviantmagazin

N2

S13 - Finance, Insurance,
Risk: Modeling

S. Lleo
C. Belak

J. Sass
J. Schoenmakers

S13 - Finance, Insurance,
Risk: Modeling

M. Keller-Ressel
T. Schmidt

S. Denkl
0. Menkens

S3 - Stochastic Geometry,
Spatial Statistics and Image
Analysis

S13 - Finance, Insurance,
Risk: Modeling

C. Schiitt
E. Werner
T. Fischer
M. D. Schmeck

N3

S3 - Stochastic Geometry,
Spatial Statistics and Image
Analysis

INVITED TALK:
Béla Bollobas

M. Beermann
E. Biehler

S6 - Stochastic in the
Sciences

INVITED TALK:
Frank Redig

M. Heydenreich
T. Richthammer

S14 - Finance, Insurance,
Risk: Statistics

INVITED TALK:
Yacine Ait-Sahalia

M. Hofer
D. Jones

N6

S5 - Stochastic Processes

G. dos Reis
P. Turkedjiev

K. Sikolya
A. Behme

S3 - Stochastic Geometry,
Spatial Statistics and Image
Analysis

J. Hérrmann
M. Schulte

D. Zaporozhet
J. Kampf

S6 - Stochastics in the
Sciences

N. Kurt

U. von Wangenheim
C. Pokalyuk

S. Kluth
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S1- Stochastic Analysis

J. Kallsen
L. Déring

M. Barczy
V. Prokaj

S1- Stochastic Analysis

S. Geiss
A. Steinicke

M. Stadje

S1- Stochastic Analysis

co1

S9 - Nonparametric
Statistics and Curve
Estimation

D. Schumacher
W. Wefelmeyer

T. Mildenberger

S9 - Nonparametric
Statistics and Curve
Estimation

A.Janssen
M. Pauly

E. Beutner
H. Zahle

9 - Nonparametric Statistics
and Curve Estimation

co2

S10 - Statistics of Processes
and Time Series

R. Stelzer
F. Fuchs

T. Niebuhr
J. Woerner

S10 - Statistics of Processes
and Time Series

M. Reil}
F. Ueltzhofer
INVITED TALK:

Valerie Genon-Catalot

SS10 - Statistics of Processes
and Time Series

co3

S11- Applied Statistics and
Data Analysis

0. Anacleto Junior
M. Katzfuss
INVITED TALK:

Peter Guttorp

S12 - Stochastic
Optimization and Operations
Research

). Zhang
J. Mylosz

S. Schweer
C. Wichelhaus

512 - Stochastic
Optimization and Operations
Research

Program

05-514

S7 - Stochastic Models in
Engineering

Y. Okhrin
A. Brandt

S. Beck
M. Wilke-Berenguer

S7 - Stochastic Models in
Engineering

S11 - Applied Statistics and
Data Analysis

M. Raschke
S. Di Termini

P. Ferrario

S5 - Stochastic Processes

F. Baumgartner M. Déring E. Spodarev S. Ehrenfried K. Glau
P. Parczewski M. Eulert H. Mai A. Kochendorfer M. Aminghafari
H. P. Suryawan D. Furer L. Torgovitski A. Ludwig N. Doehring
K. Keller T. Hildebrandt A. Lindner P. Kratz
‘|I|I||
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Thursday, March 8th 2012

RW1

Plenary Talk
Philipp Protter

Coffee Break

Lunch Break

Coffee Break

Room Change

N1

S2 - Limit Theorems, Large
Deviations and Extremes

B. Martschink
C. Dobler
U. Einmahl

S2 - Limit Theorems, Large
Deviations and Extremes

0. Klesov
U. Stadtmiiller

A. Gut
I. Pinelis

S2 - Limit Theorems, Large
Deviations and Extremes

M. Riedler
T. Dinev

|. Fazekas
N. Malevich

Assembly of Fachgruppe
Stochastik

N2

S13 - Finance, Insurance,
Risk: Modeling

J. Muhle-Karbe
S. Gerhold

M. Smaga

A. Herczegh

S13 - Finance, Insurance,
Risk: Modeling

C. Kithn
S. Gokay

T. Kruse
M. Urusov

S3 - Stochastic Geometry,
Spatial Statistics and Image
Analysis

S. Liick
K. McGarrity

M. Meinhardt
C. Ley

N3

S3 - Stochastic Geometry,
Spatial Statistics and Image
Analysis

Béla Bollobas

). Ziegel
K. Strokorb
A. Liebscher

S1- Stochastic Analysis

INVITED TALK:

Francesco Russo

W. Grecksch
A. Eberle

S4 - Random Discrete
Structures and Analysis of
Algorithms

INVITED TALK:
Christina Goldschmidt

J. Goodman
C. Monch

S5 - Stochastic Processes

M. Scheutzow
G. Last

H. Thorisson
K. Stucki

S5 - Stochastic Processes

L. Breuer
A. Schnurr

T. Rippl
M. Ortgiese

S5 - Stochastic Processes

H. Baumann
F. T. Bruss

C. Baumgarten
T. Kramm
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S4 - Random Discrete
Structures and Analysis of
Algorithms

R. Neininger

G. 0. Munsonius
M. Knape

K. Leckey

S4 - Random Discrete
Structures and Analysis of
Algorithms

N. Shenkman
N. Schweizer

J. Dimitriadis
F. Reffel

S1- Stochastic Analysis

). Steiner
S. Pokalyuk

G. Notarangelo
T. Pfrommer

co1

S15 - Stochastik in der
Schule

N. Henze
G. Kersting
M. Léwe

Coffee

S15 - Stochastik in der
Schule

Rudolf Griibel

S9 - Nonparametric
Statistics and Curve
Estimation

R. Hable
A. Christmann

I. Steinwart
C. Scricciolo

S9 - Nonparametric
Statistics and Curve
Estimation

K. Proksch
J. Schmidt-Hieber
INVITED TALK:

Richard Nickl

co2

S10 - Statistics of Processes
and Time Series

R. Dahlhaus

S. Tunyavetchakit
P. PreuR

R. Fried

S8 - Statistics and Decision
Theory

L. Mattner
S. Déhler
INVITED TALK:

Michael Nussbaum

S8 - Statistics and Decision
Theory

D. Belomestny
W. Stummer

P. Marmalyuk
W. Ehm

co3

$12 - Stochastic

Optimization and Operations

Research

0. Putyatina
M. Wittlinger
D. Joos

A. Kipnis

S10 - Statistics of Processes
and Time Series

D. Vogel
M. H. Neumann

H. Timmermann
A. Leucht

S10 - Statistics of Processes
and Time Series

J. Kamgaing
B. Muhsal

A. Rooch

Program

05-514

S11- Applied Statistics and
Data Analysis

S. Baran

R. Schefzik
A. Moller

M. Scheuerer

S6 - Stochastics in the
Sciences

S.Jansen
D. Erhard

A. Klimovsky

S14 - Finance, Insurance,
Risk: Statistics

M. Fengler
|. Casas

M. Christiansen
M. Tietje

"l" Stochastik-Tage Mainz
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Program

Friday, March 9th 2012

o A v

S4 - Random Discrete S13 - Finance, Insurance,

Structures and Analysis Risk: Modeling
of Algorithms
M. Bloznelis F. T. Seifried

Coffee Break

S2 - Limit Theorems, Large 513 - Finance, Insurance,

Deviations and Extremes Risk: Modeling
U. Schmock R. Wunderlich
M. Seifert S. Urban

Room Change

Plenary Talk
Greg Lawler

Announcements

Lunch Break

S2 - Limit Theorems, Large  S13 - Finance, Insurance,

Deviations and Extremes Risk: Modeling
H. Drees N. Perkowski
A.JanRen P. Ressel

A. Mohammadpour S. Schenk

B. Roos A. Richter

S5 - Stochastic Processes

INVITED TALK:

Nathanaél Berestycki

S5 - Stochastic Processes

A. Drewitz
A. Sturm

S5 - Stochastic Processes

A. Rohde
C. Foucart

S1- Stochastic Analysis

J. Ruscher
S. Wasserroth

S3 - Stochastic Geometry,
Spatial Statistics and Image
Analysis

Y. Shen
M. Spiess

S3 - Stochastic Geometry,
Spatial Statistics and Image
Analysis

R. Neininger
C. Thale

L. Heinrich
C. Buchta
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S9 - Nonparametric
Statistics and Curve
Estimation

M. Guhlich
B. Ebner

S11 - Applied Statistics and

Data Analysis

T. Ohnishi
C. Kirch

S9 - Nonparametric
Statistics and Curve

Program

co3

S12 - Stochastic
Optimization and
Operations Research

A. E. Kellerer
B. Gorder

S12 - Stochastic
Optimization and Operations
Research

C. Roth
S. Thonhauser

$12 - Stochastic
Optimization and Operations

Estimation Research
M. Schwarz K. Helmes
E. Liebscher R. Schlosser
S. Zwanzig M. Weber
Y. Swan T. Templin
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) 1
”!h"”"m” | 1o German Probability and Statistics Days
||||||"I"2|"|| Il Stochastik-Tage Mainz 2



Program

Exhibition Areas

Muschel

==

room: N3

room: N1

room: C04/C05

Ernst Klett Verlag Gmbh
CASIO EUROPE GmbH
Catering

>

1 Registration

Chemie 2 ADDITIVE GmbH
room: CO3 3 DE GRUYTER

room: 4 Springer Verlag GmbH
co2

5

6

C
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We are grateful for financial support by German Research Foundation (DFG), Johannes
Gutenberg-University Mainz and Fachgruppe Stochastik in der DMV

Stochastik
DMV

We are grateful for the support of our partner and sponsors.

= ADDITIVVE
A
SOFT- & HARDWARE FUR TECHNIK & WISSENSCHAFT

CASIO EUROPE GmbH

bl DE GRUYTER

G

of2

@ Springer Spektrum

WOLFRAMRESEARCH

MAKERS OF MATHEMATICA
AND WOLFRAM | ALPHA

Program

il
’||| ! 1ot German Probability and Statistics Days

||"|"|"|||"|"| Stochastik-Tage Mainz
LPSD2012

aaaaaa -9, 2012 | |ohannes Gutenberg-Universitat Mainz



JGlU

CAMPUS

sonannes GUTENBERG
UNIVERSITAT MAINZ

Sporthalle
Dalhgimarss O

rooms: RW1
B Muschel rooms: N1- N3
C Naturwissenschaftl. Gebaude rooms: N6, NO25
D Mathematik rooms: 05-514
E Chemie rooms: CO1-C0O3

F Mensa

G Busstop "Universitat"

H Busstop "Friedrich-von-Pfeiffer-Weg"
| Busstop "Staudingerweg"

P Parking



