
 

 

 

 

 

 

 

 

 

 

 

Einladung zum Vortrag 

 
 

von 

Dr. Georgiy Shevchenko 
TARAS SHEVCHENKO NATIONAL UNIVERSITY OF KYIV 

 

 

Recent Progress in Mixed Models 
 

Mixed models involving both Wiener process and fractional Brownian motion recently gained attention 

due to their ability to mimic important properties of stock prices. In my talk I will speak more about 

motivation and will present recent results concerning these models. 

 
 

 

 

 

 

 

 

 

 

 

Termin:  Dienstag, 11. Dezember 2012, 14 Uhr ct. 

 

Ort:  Universität Ulm, Helmholtzstr. 18, Raum 220 

 

 

 

 
Interessenten sind herzlich eingeladen.  

Der Vortrag findet im Rahmen unseres Forschungsseminars statt. 
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