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Mi 07.11.2018
16:15

Prof. Dr. Valeria Simoncini
(Università di Bologna, Italien)

Computational Methods for Large-Scale Matrix Equations and 
Application to PDEs

Mi 21.11.2018
16:15

Prof. Dr. Vince Geiger
(Australian Catholic University, Australien,
Giovanni-Prodi-Gastprofessor in diesem Semester)

Designing Tasks for Students across the Curriculum, Adults‘ 
Mathematical Literacy, and Generating MINT Capability Sets

Mi 05.12.2018
16:15

Prof. Dr. Simone Padoan
(Università Bocconi, Milano, Italien)

Multivariate Extreme-Value Theory and Estimation

Mi 19.12.2018
16:15

Prof. Dr. Anna Mazzucato
(Penn State University, USA)

Optimal Mixing in Incompressible Flows

Di 08.01.2019
16:15

Prof. Dr. Markus Haltmeier
(Universität Innsbruck, Österreich)

Deep Learning in Inverse Problems

Mi 16.01.2019
16:15

Prof. Dr. Matthias Kriesell
(Universität Ilmenau)

Colorings and Minors in Graphs

Mi 30.01.2019
16:15

Prof. Dr. Andrei Agrachev
(International School for Advanced Studies, Trieste, Italien)

Curvature and a Long-Time Behavior of Dissipative Systems

Alle Vorträge finden auf dem Campus Hubland-Nord im SE40 in Mathematik Ost (Emil-Fischer-Straße 40, 97074 Würzburg) statt.
Im Anschluss an die Vorträge stehen Kaffee und Tee im Foyer vor dem SE40 bereit.
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Markus Bibinger
Julius-Maximilians-Universität Würzburg - Antrittsvorlesung

Volatility – Statistics for Stochastic
Processes with Financial Applications

Dienstag, 11. Oktober 2022 • 16:00 Uhr

Seminarraum SE41 • Forschungsbau (Emil-Fischer-Straße 41, 97074 Würzburg)

Der Vortrag wird auch Zoom-Meeting übertragen: go.uniwue.de/ifmcolloquium-zoom

Abstract. The talk gives an overview of my research devoted to volatility. Volatility estimation
is a key problem in financial economics and statistics for stochastic processes. We consider
three related models in that we observe a continuous-time price process discretely on a time
interval. Either we have direct observations, observations with regular noise, or with irregular
noise. The noisy observation models are designed for intraday high-frequency financial data.
We discuss inference on the volatility in the three models and also touch inference on price
and volatility jumps and path properties of stochastic volatility processes.
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