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2022  
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American-type exotic options and risk management in Lévy-driven markets 
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2020  
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2018  
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Bernardi Simone 

2018  

Option pricing and market risk management in the presence of jump risk 

Vasiljevic Nikola 

2016  

Essays on Nonaffine Option Pricing and Random Forests in the Fields of Finance 

Wälchli Boris 

2015  

Essays in Quantitative Finance 

Huitema Robert 

2014  

Essays in quantitative finance 

Akyildirim Erdinc 
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