Workshop Program —SCF2019 UAEU, Al-Ain, UAE

Day Il - February 21, 2019 (F1-0046)

Session &Time

Presenter

Title

Keynote Speaker

Thanasis Stengos

Regime switching with structural breaks in output convergence

9:00-10:00
10:00-10:30 Coffee Break F1-0043
R. Scott Hacker The Unit-Root Information Criterion
. Bo Fredrik Sjo Estimating the fmarpal costs .of foreign exchange |n'Fervent|on in
Session 3 developing countries — The case of Zambia
10:30-12:15 Abdulnasser Hatemi-J - : : o
Testing for the Tourism Led Economic Growth Hypothesis in Sweden
Mohamed A. Hajj Portfolio diversification by m.aximiz.ing the risk adjusted returninn
dimensions
12:15-12:30 Pause F1
Keynote Speaker . . . . . .. .
12:30-1:30 Josep Vives Option Price Decomposition Formulas: Applications to Pricing and Calibration
1:30-2:45 Lunch Break Food court male in G3
Keynote Speaker . . . . . o
9-45-3-45 M'hamed Ed-Dahbi Mean-field optimal multi-modes switching problem: A balance sheet
Mostafa Zahri Numerical Methods for Stochastic differential equations
) . Tourist-Base Evaluation: an application of stochastic-process for prediction
Bassim Haniya . .
Session 4 in business
3:45-5:30 . Stochastic permanence of an SEIRS epidemic model with independent
Amir Khan .
random perturbation
. NUMERICAL APPROXIMATIONS FOR SOME FRACTIONAL STOCHASTIC PDES
Zainab Arab

CASE OF HEAT-TYPE AND BURGERS EQUATIONS
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