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Qualificacdes Académicas

Universidade/Instituicao Tipo Curso Periodo
ISCTE Business School Doutoramento Finangas 2023
ISCTE Business School e Faculdade Mestrado Matematica Financeira 2018

de Ciéncias

Universidade de Lisboa - Faculdade Licenciatura Matematica 1991

de Ciencias

Atividades Letivas

Ano Letivo Sem. Nome da Unidade Curricular Curso(s) Coord

2025/2026 2° Doutoramento em Economia; Ndo

Investimentos | Doutoramento em Financas;


mailto:fcsaa@iscte-iul.pt
https://fenix-mais.iscte-iul.pt/courses/01069-1128927858787608

¢ Dissertacoes de Mestrado

- Em curso
Nome do Estudante Titulo/Tépico Lingua Estado Instituicdo
1 Joana Filipa Silva Assun¢do Option pricing models - Em curso Iscte
with skewness and
kurtosis.
2 Adriana Costa Ventura Valuation of spread -- Em curso Iscte
options; Avaliacdo de
op¢des spread
- Terminadas
Nome do Estudante Titulo/Tépico Lingua Instituicdo Ano de
Conclusao
1 Sandro Marcos A abordagem de Kristensen e Inglés Iscte 2025
Fernandes Gaspar Mele (2011) para a
aproximacao de precos de
derivados em modelos de
tempo continuo.
2 Francisco Marcos A Abordagem da Fundamental Inglés Iscte 2025
Gongalves Correia de Transform de Lewis para
Andrade Teixeira Pricing de Opc¢des
3 Jodo de Almeida "Caps" e "Floors" de Inglés Iscte 2024
Martins maturidade finita para op¢des
de troca em "flows" continuos.
4 Rita Sofia Marques Caps e Floors perpétuos sobre Portugués Iscte 2024
Pedro fluxos continuos: Aplicagdes

sobre taxas de juros

Total de Citacdes

Web of Science® 8

Scopus 5

Publicacdes

¢ Revistas Cientificas
- Artigo em revista cientifica

Dias, J. C., Shackleton, M. B., Correia da Silva, F. & Wojakowski, R. M. (N/A). Time integrals under the
Black-Scholes-Merton and Margrabe economies. Journal of Futures Markets. N/A


https://ciencia.iscte-iul.pt/publications/time-integrals-under-the-blackscholesmerton-and-margrabe-economies/117898
https://ciencia.iscte-iul.pt/publications/time-integrals-under-the-blackscholesmerton-and-margrabe-economies/117898

Dias, J. C., Nunes, J. P. V., Ruas, J. P. & Silva, F. C. da. (2026). Optimal investment decisions with minimum price
guarantees under the constant elasticity of variance process. Omega. 143

Dias, J. C., Nunes, J. P. V. & Silva, F. (2024). Novel analytic representations for caps, floors, collars, and
exchange options on continuous flows, arbitrage-free relations, and optimal investments. Journal of Futures
Markets. 44 (12), 1869-1887

- N.° de citagdes Web of Science®: 2

- N.° de cita¢des Scopus: 1

- N.° de citagdes Google Scholar: 3

Dias, J. C., Nunes, J. & Silva, F. (2024). Finite maturity caps and floors on continuous flows under the constant

elasticity of variance process. European Journal of Operational Research . 316 (1), 361-385
- N.° de citagdes Web of Science®: 6

- N.° de cita¢des Scopus: 4

- N.° de citagdes Google Scholar: 7

¢ Conferéncias/Workshops e Comunicacoes
- Comunicac¢ao em evento cientifico

Dias, J. C., Martins, J. & Silva, F. (2025). Finite-Lived Caps and Floors on Continuous Exchange Flows and
Inflation-Linked Feed-In Tariff Contracts. 28th International Conference on Real Options.

Dias, J. C., Nunes, J. & Silva, F. (2024). Novel Analytic Representations for Caps, Floors and Collars on
Continuous Flows, Arbitrage-Free Relations and Optimal Investments. 33rd European Financial Management
Association (EFMA).


https://ciencia.iscte-iul.pt/publications/optimal-investment-decisions-with-minimum-price-guarantees-under-the-constant-elasticity-of/117231
https://ciencia.iscte-iul.pt/publications/optimal-investment-decisions-with-minimum-price-guarantees-under-the-constant-elasticity-of/117231
https://ciencia.iscte-iul.pt/publications/novel-analytic-representations-for-caps-floors-collars-and-exchange-options-on-continuous-flows/105396
https://ciencia.iscte-iul.pt/publications/novel-analytic-representations-for-caps-floors-collars-and-exchange-options-on-continuous-flows/105396
https://ciencia.iscte-iul.pt/publications/novel-analytic-representations-for-caps-floors-collars-and-exchange-options-on-continuous-flows/105396
https://ciencia.iscte-iul.pt/publications/finite-maturity-caps-and-floors-on-continuous-flows-under-the-constant-elasticity-of-variance/101948
https://ciencia.iscte-iul.pt/publications/finite-maturity-caps-and-floors-on-continuous-flows-under-the-constant-elasticity-of-variance/101948
https://ciencia.iscte-iul.pt/publications/finite-lived-caps-and-floors-on-continuous-exchange-flows-and-inflation-linked-feed-in-tariff/114338
https://ciencia.iscte-iul.pt/publications/finite-lived-caps-and-floors-on-continuous-exchange-flows-and-inflation-linked-feed-in-tariff/114338
https://ciencia.iscte-iul.pt/publications/novel-analytic-representations-for-caps-floors-and-collars-on-continuous-flows-arbitrage-free/108802
https://ciencia.iscte-iul.pt/publications/novel-analytic-representations-for-caps-floors-and-collars-on-continuous-flows-arbitrage-free/108802
https://ciencia.iscte-iul.pt/publications/novel-analytic-representations-for-caps-floors-and-collars-on-continuous-flows-arbitrage-free/108802

