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Returns, Hedging Strategy
and Static Hedge Portfolio

¢ Dissertacoes de Mestrado
- Terminadas

Nome do Estudante Titulo/Tépico Lingua Instituicdo Ano de
Conclusao


https://fenix-mais.iscte-iul.pt/courses/03799-284502928661857
https://fenix-mais.iscte-iul.pt/courses/l0646-284502928656715
https://fenix-mais.iscte-iul.pt/courses/02331-847452882076058
https://fenix-mais.iscte-iul.pt/courses/02331-847452882076058
https://fenix-mais.iscte-iul.pt/courses/l0646-284502928656715
https://fenix-mais.iscte-iul.pt/courses/m8508-284502928661512
https://fenix-mais.iscte-iul.pt/courses/01069-847452882075998
https://fenix-mais.iscte-iul.pt/courses/03799-284502928661857
https://fenix-mais.iscte-iul.pt/courses/l5025-284502928656608
https://fenix-mais.iscte-iul.pt/courses/m8667-284502928661958
https://fenix-mais.iscte-iul.pt/courses/02331-847452882076058
https://fenix-mais.iscte-iul.pt/courses/02331-847452882076058
https://fenix-mais.iscte-iul.pt/courses/m8667-284502928661958
https://fenix-mais.iscte-iul.pt/courses/02331-847452882076058
https://fenix-mais.iscte-iul.pt/courses/02331-847452882076058

1 Duarte Miguel da Comparac¢do Empirica sobre as Inglés ISCTE-IUL 2023
Cunha Domingues Opcoes do Indice S&P 500:
Amador Marques Modelo Black-Scholes-Merton
e Modelo Heston

2 Raquel Lopes Avaliacdo de opcBes através de  Portugués ISCTE-IUL 2023
Coutinho métodos de machine learning

3 Jodo Pedro Gongalves Estrutura Temporal de Op¢des Inglés ISCTE-IUL 2022
Cordeiro da Silva do S&P 500
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Dias, J. C., Nunes, J., Ruas, J. & Silva, F. C. (2023). Optimal Investment Decisions with Minimum Price
Guarantees under the Constant Elasticity of Variance Process. 26th International Conference on Real Options.

2 Dias, J. C., Nunes, J., Ruas, J. & Silva, F. C. (2023). Optimal Investment Decisions with Minimum Price
Guarantees under the Constant Elasticity of Variance Process. 12th International Conference of the
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3 Gloria, C. M., Dias, J. C., Ruas, J. & Nunes, J. (2022). The Interaction Between Equity-Based Compensation and
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4 Dias, J. C., lldefonso, J., Nunes, J. & Ruas, J. (2021). Repeated Richardson Extrapolation and Static Hedging of
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Nunes, J., Dias, J. C. & Ruas, J. (2016). The Early Exercise Boundary under the Jump to Default Extended CEV
Model. 9th World Congress of the Bachelier Finance Society.
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