
   

 

Internship theses 2015 – Master of Science in Finance 

Mémoires de stage 2015 – Master ès Science en Finance 

 

Name/Nom First name/Prénom Title/Titre Teacher/Enseignant·e 

    

BAETENS Victor Are Rising Interest Rates Really Bad for Stock 
Prices? 
An Analysis in the Context of Quantitative Easing 
Programs 

Goyal A. 

CARA Dea Dorina Operationnal Risk Management Implementation at 
Pictet Asset Services Privat & Real Estage 

Rockinger M. 

CHAUBERT Marc Rational mechanism driving the observation of 
cyclicality in commodity prices 

Neklyudov A. 

COMETTA Blaise Private Banking in Switzerland 
How to Adapt the Business Model and the Strategy 
to Stay Competitive in the Current Challenging 
Environment? 

Sato Y. 

DARDEL Arnaud High-Frequency Trading in U.S. Equity Markets: 
A Long-Term Investor's Perspecive 

Goyal A. 

FIORMONTI Claudia Do Risk Premia Kill Hedge Funds Alpha? Jondeau E. 

FLEISCHER Tobias Option Pricing Model Risk within the Bayesian 
Framework 

Jondeau E. 

GIACCARI Maximilien Analysis of the Impact of the Swiss National Bank 
Intervention on Swiss Corporates 

Rockinger M. 

GNECCO Nicola VaR Estimation in a Bound Fund Rockinger M. 

KILLIAN Norbert Should you buy what institutions buy? 
An empirical study of investment strategies using 
institutional ownership as a signal 

Schuerhoff N. 

LI Yifan A Vector Error-Correction Model (VECM) on the 
Chinese Economy 

Jondeau E. 

LUONG Thuy Nga Value-At-Risk Estimation in Commodity Markets: 
An Empirical Analysis 

Jondeau E. 

MAYER Romain Risk Management in Hedge Funds, from Loss 
Limitation to Value Generation 

Rockinger M. 

MOJONNET Ludovic A Performance Analysis of the Swiss Cantonal Banks Jondeau E. 

NYEMBO Christian European Post-Trading Systems: Focus on Target 2 
Securities 

Goyal A. 

OKELLO Christian Interest Rate Derivatives Pricing 
Under Overnight Index Swaps Discounting Curve 

Goyal A. 

PRUDENTE Grégory Oil Well Valuation: How to Valuate a Potential 
Investment from a Commodity Trading Firm Point 
of View 

Goyal A. 

REVAZ Loïc Impact of new regulations and the current 
challenging environment on Swiss banking and the 
wealth management sector 

Goyal A. 

ROETHLISBERGER David The Implication of environmental, social and 
governance sustainability for market valuation and 
stock performance 

Schuerhoff N. 

RUEFF Alexandre Management Information Systems: Development 
Challenges and Implementation Success Factors 

Rockinger M. 



   

SAHITI Agron Building a Fund of Funds in a Multiclass Framework Rockinger M. 

SAULTIER Alexis Regulation, decision-making and risks associated 
with credit facilities in the banking sector 

Dimopoulos Th. 

SCHAUB Benjamin Asset Allocation for Pension Funds: Business Cycle 
Choropleth Maps and The Black-Litterman Model 

Rockinger M. 

STEITY Romain How to Build An Efficient And Robust Portfolio For a 
Client in the Wealth Management Department of A 
Private Bank 

Goyal A. 

STRACKE Antonia Innovative Life Insurance Products in a Low Rate 
and Highly Regulated Environment 

Rockinger M. 

SUARDI Daniel Risk Monitoring Model for a Corporate Bond Fund Goyal A. 

TROESCH Geoffroy Investing in commercial aircrafts: risks and benefits 
from a private investor's perspective   

Goyal A. 

VAUTHIER Sébastien Measuring Liquidity Risk in the Convertible Bond 
Space 

Jondeau E. 

VIARD Victor Swiss Private Equity: the specificities of an evolving 
investment strategy and the increasing role of 
funds of funds in its development as an asset class 

Goyal A. 

 


