
НАЦИОНАЛЕН СЕМИНАР ПО СТОХАСТИКА 
секция „Изследване на операциите, вероятности и статистика“  

 

Поредната сбирка на Националния семинар по стохастика ще се проведе на 13 ноември 2024 г. 

(сряда) от 15:00 часа в зала 503 на ИМИ-БАН. Доклад на тема: 

" Cancellable American options under negative discounting" 
 

ще изнесе Zbigniew Palmowski (University of Wroclaw). 
 
Abstract: In this talk we consider the McKean stochastic game for a geometric spectrally negative Lévy process 
of asset price which extends the American put option by introducing the possibility for the writer of the option 
to cancel the contract, at the expense of paying the intrinsic value plus an extra constant penalty. Additionally, 
we consider a negative discount rate which produces double continuation regions for writer and holder. This is 
then different from the scenario when the discount rate is positive which was considered in Baurdoux and 
Kyprianou (2008). Therefore we propose new approach showing how the unique saddle point looks like by 
identifying the form of the stopping sets for the minimiser and maximiser. 

This is a joint work with Jan Palczewski. 
  
Поканват се всички интересуващи се. 


