Dipartimento di Matematica e Statistica
Facolta di Economia

Universita degli Studi Federico Il di Napoli Centre for Studies in
Economics and Finance

Workshop
on

Equilibrium Analysis Under Ambiguity
January 28" — 29" 2011

Friday, January 28"  Aula MEF — Presidenza di Economia

Session 1 Chair: TBA

14:00 — 14:45 E. Moreno-Garcia, Information Sharing Rules and the Veto Mechanism

14:45 - 15:30 P. Ghirardato, A more robust definition of multiple priors

15:30-16:00 Coffee break

L. de Castro, Ambiguity aversion solves the conflict between efficiency

16:00-16:45 o1 incentive compatibility

16:45-17:30 G. De Marco, Beliefs correspondences and equilibria in ambiguous games

17:30 - 18:15 B. Cornet, Reduced equivalent form of a financial structure

Saturday, January 29" Aula MEF — Presidenza di Economia

Session 2 Chair: TBA
10:00 - 10:45 K. Podczeck, Ex-post stability of Bayes-Nash equilibria of large games
10:45-11:30 F. Maccheroni, Alpha as ambiguity: robust mean-variance portfolio analysis

11:30 - 12:00 Coffee break

N.C. Yannelis, A new perspective to rational expectations: maximin rational expectations

12:00 — 12:45 L
equilibrium

12:45-13:30 C. Hervés-Beloso, Information and g-algebras

13:30 Lunch
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INVITED SPEAKERS

Bernard Cornet (Université Paris 1)

Luciano de Castro (Northwestern University)
Giuseppe De Marco (Universita di Napoli Parthenope)
Paolo Ghirardato (Universita di Torino)

Carlos Hervés-Beloso (Universidade de Vigo)

Fabio Maccheroni (Universita Bocconi)

Emma Moreno-Garcia (Universidad de Salamanca)
Konrad Podczeck (Universitat Wien)

Nicholas C. Yannelis (University of Illinois at Urbana-Champaign)
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PRELIMINARY LIST OF PARTICIPANTS

Vincenzo Aversa (Universita di Napoli Federico Il)
Achille Basile (Universita di Napoli Federico Il and CSEF)
Giuseppe Caristi (Universita di Messina)

Bernard Cornet (Université Paris 1)

Luciano De Castro (Northwestern University)

Giuseppe De Marco (Universita di Napoli Parthenope)
Anna De Simone (Universita di Napoli Federico Il)
Chiara Donnini (Universita di Napoli Parthenope)

Paolo Ghirardato (Universita di Torino)

. Federica Gioia (Universita di Napoli Parthenope)

. Maria Gabriella Graziano (Universita di Napoli Federico Il and CSEF)
. Carlos Hervés-Beloso (Universidade de Vigo)

. Fabio Maccheroni (Universita Bocconi)

. Claudia Meo (Universita del Piemonte Orientale)

. Lina Mallozzi (Universita di Napoli Federico II)

. Emma Moreno-Garcia (Universidad de Salamanca)

. Jaqueline Morgan (Universita di Napoli Federico Il and CSEF)
. Marco Pagnozzi (Universita di Napoli Federico Il and CSEF)

. Marialaura Pesce (Universita di Napoli Federico Il and CSEF)
. Konrad Podczeck (Universitat Wien)

. Maria Romaniello (Seconda Universita di Napoli)

. Vincenzo Scalzo (Universita di Napoli Federico Il)

. Ciro Tarantino (Universita di Napoli Federico Il)

. Nicholas C. Yannelis (University of Illinois)



