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ABSTRACTS
• Bernard Ber
u (Université de Bordeaux 1, Fran
e)Title: Asymptoti
 results for empiri
al measures of weighted sums of independent randomvariablesAbstra
t: We investigate the asymptoti
 behavior of a parti
ular family of weighted sumsof independent standardized random variables with uniformly bounded third moments. Weprove that the empiri
al CDF of the resulting partial sums 
onverges almost surely to the nor-mal CDF. It allows us to dedu
e the almost sure uniform 
onvergen
e of empiri
al distributionof the empiri
al periodogram as well as the almost sure uniform 
onvergen
e of spe
tral distri-bution of symmetri
 
ir
ulant random matri
es. In the spe
ial 
ase of trigonometri
 weights,we also establish a 
entral limit theorem and a large deviation prin
iple. It is a joint workwith W. Bry
.
• Hermine Biermé (Université René Des
artes Paris 5, Fran
e)Title: Self-similar random �elds and res
aled random balls modelsAbstra
t: We study generalized random �elds whi
h arise as res
aling limits of spatial
on�gurations of uniformly s
attered random balls as the mean radius of the balls tends to 0or in�nity. Assuming that the radius distribution has a power law behavior, we prove that the
entered and renormalized random balls �eld admits a limit with strong spatial dependen
e.In parti
ular, our approa
h provides a uni�ed framework to obtain all self-similar, stationaryand isotropi
 Gaussian �elds. In addition to investigating stationarity and self-similarityproperties, we give L2-representations of the limiting generalized random �elds viewed as
ontinuous random linear fun
tionals. Joint work with A. Estrade (Paris 5) and Ingemar Kaj(Uppsala University)
• Laure Coutin (Université René Des
artes Paris 5, Fran
e)Title: Pro
essus multifra
taux 
omme intégrales de Wiener fra
tionnaires.Abstra
t: Nous dé�nissons une 
lasse de pro
essus multifra
taux en intégrant une 
as
adesmultipli
ative stationnaire 
ontre un mouvement brownien fra
tionnaire. Les propriétés des
aling sont étudiées ainsi que le formalisme multifra
tal asso
ié.This talk is based on a joint work with P. Abry , P. Chainais et V. Pipiras.



• Paul Doukhan (ENSAE, Fran
e)Title: Weak dependen
e, Models and Some Appli
ationsAbstra
t: The talk will present the basi
 features of weak dependen
e de�ned in Doukhan& Louhi
hi (1999). A book on the subje
t 
oauthored with Dede
ker, Lang, León, Louhi
hiand Prieur appeared as the LNS (Springer) in 2007.Our main aim is to propose several new models of time series and random �elds for whi
h thistheory applies beyond mixing. Nonlinear, nonMarkov stationary models will be proposed.We shall derive from a Lindeberg type theorem some appli
ations to resampling and fun
tionalestimation.Referen
es:
[1] Dede
ker, J. and Doukhan, P. (2003) A new 
ovarian
e inequality and appli
ations, Sto
h.Pro
. Appl. 106-1, 63-80.
[2] Dede
ker, J. and Doukhan, P., Prieur, C., Louhi
hi, S., Dede
ker, J., León, J. R. (2006)Weak dependen
e: models, theory and appli
ations (350 pages) Le
ture Notes in Statisti
s,Springer-Verlag.
[3] Doukhan, P. (1994) Mixing: Properties and Examples. LNS 85. Springer Verlag.
[4] Doukhan, P., Latour, A.. Orai
hi, P. (2006) Simple integer-valued bilinear time seriesmodel. Advan
es in Applied Probabilty 38, 559-578.
[5] Doukhan, P. and Louhi
hi, S. (1999) A new weak dependen
e 
ondition and appli
ationsto moment inequalities. Sto
h. Pro
. Appl. 84, 313-342.
[6] Doukhan, P., Teyssière, G. and Winant, P. (2006) Ve
tor valued ARCH(∞) pro
esses, inLe
ture Note in Statisti
s 187, Dependen
e in Probability and statisti
s (Bertail, P., Doukhan,P. and Soulier, P. editors).
[7] Doukhan, P., Truquet, L. (2006) Weakly dependent random �elds with in�nite memory.
[8] Doukhan, P., Wintenberger, O. (2006) Invarian
e prin
iple for new weakly dependent sta-tionary models under sharp moment assumptions, Probab. Math. Statist.
[9] Doukhan, P. and Wintenberger, O. (2006) Weakly dependent 
hains with in�nite memory.

• Liudas GiraitisTitle: Approximations and limit theory for quadrati
 forms of linear pro
essesAbstra
t: The paper develops a limit theory for the quadrati
 form Qn,X in linear randomvariables X1, . . . ,Xn whi
h 
an be used to derive the asymptoti
 normality of various semi-parametri
, kernel, window and other estimators 
onverging at a rate whi
h is not ne
essarily
n1/2. The theory 
overs pra
ti
ally all forms of linear serial dependen
e in
luding long, shortand negative memory, and provides 
onditions whi
h 
an be readily veri�ed thus eliminatingthe need to develop te
hni
al arguments for spe
ial 
ases. This is a

omplished by establishinga general CLT for Qn,X with normalization (var[Qn,X ])1/2 assuming only 2+δ �nite moments.Previous results for forms in dependent variables allowed only normalization with n1/2 andrequired at least four �nite moments. Our te
hnique uses approximations of Qn,X by a form
Qn,Z in i.i.d. errors Z1, . . . , Zn. We develop sharp bounds for these approximations whi
h insome 
ases are faster by the fa
tor n1/2 
ompared to the existing results.



• Jean Ja
od (Université de Paris 6, Fran
e)Title: Estimating the Degree of A
tivity of jumps in High Frequen
y DataAbstra
t: Suppose that a 
ontinuous-time pro
ess X = (Xt)t≥0 is observed at �nitelymany times, regularly spa
ed, on the �xed time interval [0, T ]. We suppose that this pro
essis an It� semimartingale, with a non-vanishing di�usion 
oe�
ient, and with jumps. Theaim is to estimate the so-
alled "Blumenthal-Getoor" index of the (partially observed) pathon [0, T ], whi
h is the (random) in�mum of all reals r su
h that the sum ∑

s≤T |∆Xs|
rt is�nite (∆Xs denotes the jump size at time s). When X is a Lévy pro
ess, this in�mum isnon-random, and also independent of T , and has been introdu
ed by Blumenthal and Getoor.Under appropriate assumptions, unfortunately rather restri
tive, we provide an estimator,whi
h is 
onsistent when the step size between observations goes to 0, and satis�es in additiona Central Limit Theorem.This is a joint paper with Ya
ine Aït-Sahalia

• Renaud Marty (Université de Nan
y 1, Fran
e)Title: Invarian
e prin
iple, multifra
tional Gaussian pro
esses and long-range dependen
e.Abstra
t: We establish an invarian
e prin
iple where the limit pro
ess is a multifra
tionalGaussian pro
ess with a multifra
tional fun
tion whi
h takes its values in (1/2, 1). Someproperties, su
h as regularity and lo
al self-similarity, of this pro
ess are studied. Moreoverthe limit pro
ess is 
ompared to the multifra
tional Brownian motion.
• Domeni
o Marinu

i (University of Rome 'Tor Vergata', Italy)Title: Group Representations and High-Resolution Central Limit Theorems for SubordinatedSpheri
al Random FieldsAbstra
t: We study the weak 
onvergen
e (in the high-frequen
y limit) of the frequen
y
omponents asso
iated with Gaussian-subordinated, spheri
al and isotropi
 random �elds. Inparti
ular, we provide 
onditions for asymptoti
 Gaussianity and we establish a new 
onne
-tion with random walks on the the dual of SO(3), whi
h mirrors analogous results previouslyestablished for �elds de�ned on Abelian groups. Our work is motivated by appli
ations to
osmologi
al data analysis, and spe
i�
ally by the probabilisti
 modelling and the statisti
alanalysis of the Cosmi
 Mi
rowave Ba
kground radiation, whi
h is 
urrently at the frontier ofphysi
al resear
h. To obtain our main results, we prove several �ne estimates involving 
on-volutions of the so-
alled Clebs
h-Gordan 
oe�
ients (whi
h are elements of unitary matri
es
onne
ting redu
ible representations of SO(3)); this allows to intepret most of our asymptoti

onditions in terms of 
oupling of angular momenta in a quantum me
hani
al system. Partof the proofs are based on re
ently established 
riteria for the weak 
onvergen
e of multipleWiener-It� integrals. This is a joint paper by Domeni
o Marinu

i (Rome "Tor Vergata") andGiovanni Pe

ati (Paris VI).



• Floren
e Merlevède (Université de Paris 6, Fran
e)Title: On Moderate Deviations for stationary sequen
es of bounded random variablesAbstra
t: In this talk, I shall present some re
ent results about the moderate deviationsprin
iple (MDP) for stationary sequen
es of bounded random variables. In a re
ent work,in 
ollaboration with J. Dede
ker, M. Peligrad and S. Utev, by using suitable martingaleapproximations, we have obtained the MDP under martingale-type 
onditions. The 
onditionsrequired allow appli
ations to a large 
lass of examples su
h as fun
tions of φ-mixing sequen
es,
ontra
ting Markov 
hains, expanding maps of the interval, and symmetri
 random walks onthe 
ir
le.I shall also present some works in progress with M. Peligrad about the MDP for linear pro
esseswith dependent and bounded innovations, and whi
h 
an exhibited long range dependen
e.
• Ivan Nourdin (Université de Paris 6, Fran
e)Title: Weighted power variations of fra
tional and iterated Brownian motionsAbstra
t: Let Z be a selfsimilar (with index 0 < H < 1) pro
ess having stationary in
re-ments. Assume that f : R → R is regular enough, and that κ ≥ 2 is an integer. In this talk,we are interested in the so-
alled weighted power variations of Z de�ned by

V (κ)
n (f) =

2n

∑

k=1

f(Z(k−1)2−n)
(

Zk2−n − Z(k−1)2−n

)κ
, n ∈ N.We will study their asymptoti
 behaviors in the parti
ular 
ases where Z is a fra
tional Brow-nian motion or an iterated Brownian motion. Moreover, we will relate our results (obtainedwith Nualart and Tudor on one hand, and Pe

ati on the other hand) to a re
ent 
onje
ture byBurdzy and Swanson about the possibility to write an It�'s type formula for quarti
 Gaussianpro
esses.

• Giovanni Pe

ati(Université de Paris 6, Fran
e)Title: Stein's method and weak 
onvergen
e on Wiener spa
e.Abstra
t: We will show that one 
an 
ombine Malliavin 
al
ulus with Stein's method, inorder to derive expli
it bounds in the Gaussian and Gamma approximations of arbitraryregular fun
tionals of a given Gaussian �eld (here, the notion of regularity is in the senseof Malliavin derivability). When applied to random variables belonging to a �xed Wiener
haos, our approa
h generalizes, re�nes and uni�es the 
entral and non-
entral limit theoremsfor multiple Wiener-It� integrals re
ently proved (in several papers, from 2005 to 2007) byNourdin, Nualart, Ortiz-Latorre, Pe

ati and Tudor. We shall dis
uss some 
onne
tions withthe 
lassi
 method of moments and 
umulants. As an appli
ation, we dedu
e expli
it Berry-Esseen bounds in the Breuer-Major Central Limit Theorem for subordinated fun
tionals of afra
tional Brownian motion.This talk is based on joint works with I. Nourdin (Paris VI).



• Clémentine Prieur (Université de Toulouse 1, Fran
e)Title: Central limit theorem for sampled sums of dependent random variables.Abstra
t: We prove a 
entral limit theorem for linear triangular arrays under weak de-penden
e 
onditions [1, 3, 4]. Our result is then applied to the study of dependent randomvariables sampled by a Z-valued transient random walk. This extends the results obtainedby Guillotin-Plantard & S
hneider [2]. An appli
ation to parametri
 estimation by randomsampling is also provided.Referen
es:
[1] Dede
ker J., Doukhan P., Lang G., Leon J.R., Louhi
hi S. and Prieur C. (2007). Weakdependen
e: With Examples and Appli
ations. Le
t. notes in Stat. 190. Springer, XIV.
[2] N. Guillotin-Plantard and D. S
hneider (2003). Limit theorems for sampled dynami
alsystems. Sto
hasti
 and Dynami
s 3, 4, p. 477-497.
[3] M. Peligrad and S. Utev (1997). Central limit theorem for linear pro
esses. Ann. Probab.25, 1, p. 443-456.
[4] S. A. Utev (1991). Sums of random variables with ϕ-mixing. Siberian Advan
es in Math-emati
s 1, 3, p. 124-155.

• Igor Prünster (University of Turin, Italy)Title: Asymptoti
s for posterior hazardsAbstra
t: A popular Bayesian nonparametri
 approa
h to survival analysis 
onsists in model-ing hazard rates as kernel mixtures driven by a 
ompletely random measure. A 
omprehensiveanalysis of the asymptoti
 behaviour of su
h models is provided. Consisten
y of the posteriordistribution is investigated and 
entral limit theorems for both linear and quadrati
 fun
tion-als of the posterior hazard rate are derived. The general results are then spe
ialized to variousspe
i�
 kernels and mixing measures, thus yielding 
onsisten
y under minimal 
onditions andneat 
entral limit theorems for the distribution of fun
tionals.Joint work with P. De Blasi and G. Pe

ati.
• Emmanuel Rio (Université de Versailles, Fran
e)Title: Rates of 
onvergen
e for minimal distan
es in the 
entral limit theorem under pro-je
tive 
riteriaAbstra
t: In this paper, we give estimates of ideal or minimal distan
es between the dis-tribution of the normalized partial sum and the limiting Gaussian distribution for stationarymartingale di�er- en
e sequen
es or stationary sequen
es satisfying proje
tive 
riteria. Appli-
ations to fun
tions of linear pro
esses and to fun
tions of expanding maps of the interval aregiven.This is a joint paper with J. Dede
ker (Paris 6) and F. Merlevède (Paris 6).
• Philippe Soulier (Université de Paris 10, Fran
e)Title: On the existen
e of some ARCH(∞) pro
essesAbstra
t: A new su�
ient 
ondition for the existen
e of a stationary 
ausal solution of anARCH(∞) equation is provided. This 
ondition allows to 
onsider 
oe�
ients with power-lawde
ay, so that it 
an be applied to the so-
alled FIGARCH pro
esses, whose existen
e is thusproved.



• Gennady Samorodnitsky (Cornell University, U.S.A)Title: Inverse problems for regular variation, linear �lters, fun
tional equations and a
an
ellation property for σ-�nite measuresAbstra
t: We study a group of related problems: the extent to whi
h presen
e of regularvariation of the tail of 
ertain σ-�nite measures at the output of a linear �lter determinesthe 
orresponding regular variation of a measure at the input to the �lter. This turns outto be related to presen
e of a parti
ular 
an
ellation property in σ-�nite measures, whi
h,in turn, is related to uniqueness of solutions of 
ertain fun
tional equations. The te
hniqueswe develop are applied to weighted sums of iid random variables, to produ
ts of independentrandom variables, and to sto
hasti
 integrals with respe
t to Lévy motions. Joint work withMartin Ja
obsen, Thomas Mikos
h and Jan Rosi«ski.
• Tommi Sottinen (Reykjavik University, I
eland)Title: Lo
al 
ontinuityAbstra
t: We propose the 
on
ept of Lo
al Continuity that is somewhat related to dire
tional
ontinuity.DEFINITION: Let X and Y be, say, metri
 spa
es. A fun
tion f from X to Y is lo
ally
ontinuous at point x in X if one 
an �nd an open set U(x) su
h that (i) x belongs to the
losure of U(x), (ii) if x(n) 
onverges to x in U(x) then f(x(n)) 
onverges to f(x) in Y.The set U(x), the lo
al 
ontinuity set of f at x, that tells the dire
tion of 
ontinuity. If U(x)
an be 
hosen to 
ontain x then f is 
ontinuous at x.The 
on
ept was 
on
eived during our study [Bender, C., Sottinen, T., and Valkeila, E. (2007):Pri
ing by hedging and no-arbitrage beyond semimartingales (under revision for Finan
e andSto
hasti
s)℄ where we 
onsidered non-semimartingale pri
ing models that have non-trivialquadrati
 variation and a 
ertain "small-ball property". It turned out that in these modelsone 
annot do arbitrage with strategies that are 
ontinuous in terms of the spot and some othere
onomi
 fa
tors su
h as the running minimum and maximum of the sto
k. Unfortunately,this result does not extend to even simple strategies, when stopping times are involved. Thereason is obvious: Stopping times are typi
ally not 
ontinuous. However, lo
al 
ontinuityturns out to be just what we need to prove our theorems, and the author is not aware of anyreasonable stopping times that are not lo
ally 
ontinuous.The talk is based on an ongoing joint work with C. Bender (Te
hni
al University of Braun-s
hweig), D. Gasbarra (University of Helsinki), and E. Valkeila (Helsinki University of Te
h-nology).



• Donatas Surgailis (Vilnius Institute of Mathemati
s and Informati
s, Lithuania)Title: Lévy-stable behavior of squaresAbstra
t: We introdu
e a new modi�
ation of Sentana's (1995) Quadrati
 ARCH (QARCH),the Linear ARCH (LARCH) (Giraitis et al., 2000, 2004) and the bilinear models (Giraitis andSurgailis, 2002), whi
h 
an 
ombine the following properties:(a.1) 
onditional heteroskedasti
ity(a.2) long memory(a.3) the leverage e�e
t(a.4) stri
t positivity of volatility(a.5) Lévy-stable limit behavior of partial sums of squaresSentana's QARCH model is known for properties (a.1), (a.3), (a.4), and the LARCH modelfor (a.1), (a.2), (a.3). Property (a.5) is new.Referen
es:
[1] Giraitis, L., Robinson, P.M., Surgailis, D. (2000) A model for long memory 
onditionalheteros
edasti
ity, Ann. Appl. Probab. 10, 1002�1024.
[2] Giraitis, L., Surgailis, D. (2002) ARCH-type bilinear models with double long memory,Sto
h. Pro
ess. Appl. 100, 275�300.
[3] Giraitis, L., Leipus, R., Robinson, P.M., Surgailis, D. (2004) LARCH, leverage and longmemory, J. Finan
ial E
onometri
s 2, 177�210.
[4] Sentana, E. (1995) Quadrati
 ARCH models, Rev. E
on. Stud. 3, 77�102.

• Murad Taqqu (Boston University, U.S.A)Title: Central limit theorem for fun
tions of dependent stable variablesAbstra
t: The talk is divided in three parts:1. Bounds for the 
ovarian
e of a large 
lass of fun
tions of in�nite varian
e stable randomvariables, in
luding unbounded fun
tions su
h as the power fun
tion and the logarithm. Thesebounds involve measures of dependen
e between the stable variables, some of whi
h are new.2. Use the bounds to establish a Central Limit Theorem for unbounded fun
tions of stablemoving average time series.3. Use the Central Limit Theorem to establish the asymptoti
 normality of wavelet-basedestimators of the self-similarity parameter in fra
tional stable motions. This is joint workwith Vladas Pipiras and Patri
e Abry.
• Soledad Torres (Universidad de Valparaiso, Chile)Title: Numeri
al s
heme for RBSDE.Abstra
t: We propose a method for numeri
al approximation of Re�e
ted Ba
kward Sto
has-ti
 Di�erential Equations. Is based in the approximation for the Brownian motion by a simplerandom walk. We prove a weak 
onvergen
e.The talk is based on joint work with Miguel Martinez and Jaime San Martin



• Esko Valkeila (Helsinky University of Te
hnology, Finland)Title: An estimator for the quadrati
 variation of mixed Brownian fra
tional BrownianmotionAbstra
t: In the work [1℄ we show that it is possible to extend the 
lassi
al Bla
k &S
holes hedging for a 
lass of models, where the quadrati
 variation is identi
al to the Bla
k& S
holes model. Dzhaparidze and Spreij show in [2℄, that the periodogram 
onstru
ted fromthe pro
ess estimates the quadrati
 variation in the semimartingale setting. We show that theperiodogram estimates the quadrati
 variation for the mixed Brownian fra
tional Brownianmotion, too.The talk is based on joint work with Ehsan Azmoodeh.Referen
es:
[1] C. Bender, T. Sottinen, and E. Valkeila (2006), No-arbitrage pri
ing beyond semimartin-gales. WIAS Preprint 1110.
[2] K. Dzhaparidze, and P. Spreij (1994), Spe
tral 
hara
terization of the optional quadrati
variation pro
ess. Sto
hasti
 Pro
ess. Appl., 54, 165-174.

• Harry Van Zanten (Vrije Universiteit, Amsterdam, The Netherlands)Title: Contra
tion rates of posteriors based on Gaussian pro
ess priorsAbstra
t: Contra
tion rates of posterior distributions on nonparametri
 models are derivedfor Gaussian pro
ess priors. We show that the 
onvergen
e rate depends on the small ballprobabilities of the Gaussian pro
ess and on the position of the true parameter relative tothe reprodu
ing kernel Hilbert spa
e of the Gaussian pro
ess. Expli
it examples are givenfor various statisti
al settings, in
luding density estimation, nonparametri
 regression, and
lassi�
ation. We also dis
uss how res
aling of the prior pro
ess a�e
ts the 
ontra
tion ratesand how random res
aling 
an yield rate-adaptive pro
edures. This is based on joint workwith Aad van der Vaart.


