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Workshop on Advances in Financial Mathematics

Saturday 28th September, 2013, Brunel University, UK

Workshop supported by the Department of Mathematical Sciences, Brunel University and the Institute of Mathematics and its Applications.

Organizers: Prof. Dorje Brody and Dr Paresh Date

Location: LC068, Lecture Centre, Brunel University. 

10:00-10:30

Coffee and registration (Room: LC004/006)

10:30-11:20

Prof. Jim Gatheral (Baruch College, CUNY)




How to Minimise Execution Costs
11:25-12:15

Prof. Heylette Geman (Birbeck College)

Optimal Stopping and Algorithmic Trading
12:15-13:30

Lunch

13:30-14:20

Dr Giuseppe Di Graziano (Deutsche Bank)




Trading Strategies in Storable Commodity
 14:25-15:15

Prof. Mihail Zervos (LSE)

Optimal Execution with Multiplicative Price Impact
15:15-15:45

Coffee 

15:45-16:35

Prof. Lane Hughston (UCL)




Social Discounting and Modern Interest Rate Theory

16:40-17:00

Closing discussion

Registration detail
The workshop is open to everyone, and the registration is free. However, for catering purposes, please email Ms Frances Foster (frances.foster@brunel.ac.uk) before Friday 20 September with name, organisation, and title. 
Location details (please see the campus map on the next page)
· Coffee and registration are in LC004/LC006 on the ground floor of lecture centre (zone C on the campus map).

· Talks are in lecture room LC068 on the ground floor of the lecture centre.

· Lunch is in Garden View restaurant, Hospitality Suite, Hamilton Centre (zone C, entrance past the cash points)

Directions to University campus
Detailed information and local maps can be found at:

http://www.brunel.ac.uk/about/campus/directions. 
Directions for travel by public transport are given below.

Travelling by bus (please refer to the campus map on the next page)

From Uxbridge (underground) station: U3 (alight Cleveland Road), U1 U4 and U7 (alight Kingston Lane), journey time about 5-7 minutes. There are buses every 3-5 minutes from Uxbridge station to the University.
From Heathrow Central bus station (Heathrow terminals 1, 2 and 3): A10 every 15 minutes, journey time approximately 25 minutes (alight The Greenway and use St John’s building entrance on Kingston Lane).

Travelling by London underground
Take the Metropolitan Line westbound to Uxbridge underground station, which is one of the terminal stations for Metropolitan line. Then you can take a bus from Uxbridge station to Brunel; please see above for the recommended services. 
Indicative times from major London rail terminals to reach Brunel – it is probably farther than you imagine! 
Kings Cross (take Metropolitan Line westbound to Uxbridge): 75 minutes
London Euston (walk to Euston Square underground – 5 minutes and then take Metropolitan Line): 75 minutes

London Liverpool Street (Metropolitan Line): 80 minutes.

London Waterloo (Jubilee Line to Finchley Road, then take Metropolitan Line): 85 minutes

London Paddington (national rail to West Drayton – please see below): 40 minutes
Travelling by national rail

Nearest national rail station is West Drayton (1.5 miles). From West Drayton station, take a bus towards Uxbridge: 222 and U5 (alight Cowley Road and Use path via University flats – 10 minutes walk).
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