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June 4, Monday

1000 � 1015 Opening

1015 � 1100 Shiryaev A.N., Min-max quickest detection problems

1115 � 1200 Nagai K., Hitomi K., Nishiyama Y., A sequential unit root test

1200 � 1215 Co�ee-break

1215 � 1300 Prokhorov Yu. V., Kulikova A., On Bernford's law

1300 � 1500 Poster Session and Lunch

1500 � 1545 Wakaki H., Error bounds for high-dimensional Edgeworth expansions for some test on
covariance matrices

1545 � 1600 Co�ee-break

1600 � 1625 Aliev A., On the smooth-�t conditions in Rn



June 5, Tuesday

1000 � 1045 Fujikoshi Y., High-dimensional asymptotic theory of Information criter ia for selecting
some multivariate models

1100 � 1145 Ulyanov V., Integer points problem and its statistical applications

1145 � 1200 Co�ee-break

1200 � 1225 Burnaev E., On the generalized Bayesian test in the quickest detection problem for Poisson
process

1225 � 1425 Poster Session and Lunch

1425 � 1510 Bogachev V., On the ergodic theorem in Kozlov-Treshchev form

1510 � 1555 Shaposhnikov S.,Upper and lower bounds for the densities of transition probabilities for
di�usion processes

1555 � 1610 Co�ee-break

1610 � 1635 Selivanov A., Pricing of contingent claims based on tail VaR

1640 � 1725 Corcuera J. M., Power Variation and selfsimilar process
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