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1st International Symposium on Entrepreneurship, Blockchain and Crypto-Finance, UTC Tunis, Apr 2019, Tunis, Tunisia
Communication dans un congrès
halshs-02129864v1

	Big Data, Artificial Intelligence and Blockchain
Dominique Guegan
Big Data, Artificial Intelligence and Blockchain, Université Saint-Louis du Sénégal, Mar 2019, Sénégal, Senegal
Communication dans un congrès
halshs-02137851v1

	Operational risk in blockchain payments
Dominique Guegan
Fin-Tech HO2020 European Project: FINTECH Risk Management, University of Pavia, Feb 2019, Pavie, Italy
Communication dans un congrès
halshs-02125743v1

	Blockchain seminar: Risk and Blockchain
Dominique Guegan
Blockchain seminar: Risk and Blockchain, Conservatoire des Arts et Métiers (CNAM), Jan 2019, Paris, France
Communication dans un congrès
halshs-02125682v1

	Credit Risk Analysis using Machine and Deep Learning Models
Dominique Guegan
Credit Risk Analysis Using Machine and Deep Learning Models, Università degli Studi di Padova, Jan 2019, Padoue, Italy
Communication dans un congrès
halshs-02125631v1

	Credit Risk Analysis Using machine and Deep Learning Models
Dominique Guegan
3small Business Risk, Financial Regulation and Big Data Analytics, Sep 2018, Palazzo Franchetti - Venice, Italy
Communication dans un congrès
halshs-01889154v1

	Measuring risk an explosive environment
Dominique Guegan,Kruse-Becher Robin,Hans-Jörg Mettenheim, Von,Wegener Christoph
Forecasting Financial Markets (FFM), Sep 2018, Oxford, United Kingdom
Communication dans un congrès
halshs-01896907v1

	A new token: the CommodCoin. What could be its interest for financial market? A macro-economic modelling
Dominique Guegan
Digital, Innovation, Entrepreneurship and Financing, Jun 2018, Lyon, France
Communication dans un congrès
halshs-01897052v1

	Initial Token Offerings (ITOs) and corporate governance
Dominique Guegan,Stéphane Blémus
Forecasting Financial Markets (FFM), Sep 2018, Oxford, United Kingdom
Communication dans un congrès
halshs-01897035v1

	Measuring risk in an explosive environment
Dominique Guegan,Kruse-Becher Robin,Hans-Jörg Mettenheim, Von,Wegener Christoph
Vietnam Symposium in Banking and Finance (VSBF), Oct 2018, Hué City, Vietnam
Communication dans un congrès
halshs-01917661v1

	Assessment of proxy-hedging in jet-fuel markets
Dominique Guegan,Marius Cristian Frunza,Rostislav Haliplii
IRMBAM 2018, Jul 2018, Nice, France
Communication dans un congrès
halshs-01905479v1

	Regulatory Learning: Credit Scoring Application of Machine Learning
Dominique Guegan,Bertrand K. Hassani
DMBD 2017, Jul 2017, Fukuoka, Japan
Communication dans un congrès
halshs-01905489v1

	Impact of multimodality of distributions on VaR and ES calculation
Dominique Guegan,Bertrand K. Hassani,Kehan Li
10th International conference of the ERCIM WG on Computational and Methodological Statistics (CMStatistics 2017), Dec 2017, Senate House - Londres, United Kingdom
Communication dans un congrès
halshs-01899548v1

	Bitcoin and the challenge for regulation
Dominique Guegan
Vietnam Symposium in Banking and Finance, Oct 2017, Ho Chi Minh City, Vietnam
Communication dans un congrès
halshs-01897056v1

	Financial Regulation: More Accurate Measurements for Control Enhancements and the Capture of the Intrinsic Uncertainty of the VaR
Dominique Guegan
vsbf: 2016 Vietnam Symposium in Banking and Finance, Nov 2016, Hanoi, Vietnam
Communication dans un congrès
halshs-01906496v1

	Risk Measures at Risk- Are we missing the point? Discussions around sub-additivity and distortion
Dominique Guegan
Conference on Banking and Finance, Sep 2016, Porthmouth, United Kingdom
Communication dans un congrès
halshs-01906485v1

	Pricing alternatives in incomplete markets. An application for Carbon allowances
Dominique Guegan,Marius-Cristian Frunza
2011 International Conference on Information and Finance (ICIF 2011), Nov 2011, Malaysia
Communication dans un congrès
halshs-00646829v1

	Derivative pricing and hedging on carbon market
Dominique Guegan,Marius-Cristian Frunza
2009 International Conference on Computer and Development, Feb 2009, Kota Kinabalu, Malaysia
Communication dans un congrès
halshs-00646182v1

	Fractional seasonality: Models and Application to Economic Activity in the Euro Area
Laurent Ferrara,Dominique Guegan
Conference on Seasonality, Seasonal Adjustment and their Implications for Short-Term Analysis and Forecasting, May 2006, Luxembourg. pp.137 - 153
Communication dans un congrès
halshs-00185370v1

	A k- factor GIGARCH process : estimation and application to electricity market spot prices,
Dominique Guegan,Abdou Kâ Diongue,Bertrand Vignal
Probabilistic methods applied to power systems, Jul 2004, United States. pp.1 - 7
Communication dans un congrès
halshs-00188533v1

	Comparison of several methods to predict chaotic time series
Dominique Guegan,Badel Emmanuelle,Ludovic Mercier,Olivier J.J. Michel
International Conference on Complex Systems, 1997, Munich, Germany. pp.3793 - 3797
Communication dans un congrès
halshs-00375658v1

	prediction in chaotic time series: methods and comparisons using simulations
Dominique Guegan,Mercier Ludovic
5th International ECASP Conference, 1997, Prague, Czech Republic. pp.215 - 218
Communication dans un congrès
halshs-00375663v1



Ouvrages (6)

	Risk Measurement
Dominique Guegan,Bertrand K. Hassani
Springer. 215 p., 2019
Ouvrages
halshs-02119256v1

	Future Perspectives in Risk Models and Finance
Alain Bensoussan,Dominique Guegan,Charles S. Tapiero
Springer, 2015, 978-3-319-07524-2. ⟨10.1007/978-3-319-07524-2⟩
Ouvrages
hal-01310459v1

	A time series approach to option pricing: Models, Methods and Empirical Performances
Christophe Chorro,Dominique Guegan,Florian Ielpo
Springer, 2015
Ouvrages
hal-01015308v1

	Les chaos en finance: approche statistique
Dominique Guegan
Economica, pp.465, 2003, Statistique mathématique et probabilité, Paul Deheuvels
Ouvrages
halshs-00180849v1

	Analyser les séries chronologiques avec S-Plus: une approche paramétrique
Dominique Guegan,Laurent Ferrara
Presses Universitaires de renne, pp.147, 2003
Ouvrages
halshs-00375652v1

	Séries chronologiques non linéaires à temps discret
Dominique Guegan
Economica, pp.308, 1994, Statistique mathématique et probabilité
Ouvrages
halshs-00196420v1



Chapitre d'ouvrage (25)

	Stress Testing Engineering: The Real Risk Measurement?
Dominique Guegan,Bertrand Hassani
Alain Bensoussan, Dominique Guégan et Charles S. Tapiero. Future Perspectives in Risk Models and Finance, Springer, pp.89-124, 2015, 978-3-319-07523-5. ⟨10.1007/978-3-319-07524-2_3⟩
Chapitre d'ouvrage
hal-01310469v1

	Distorsion Risk Measure or the Transformation of Unimodal Distributions into Multimodal Functions
Dominique Guegan,Bertrand Hassani
Alain Bensoussan, Dominique Guégan et Charles S. Tapiero. Future Perspectives in Risk Models and Finance, Springer, pp.71-88, 2015, 978-3-319-07523-5. ⟨10.1007/978-3-319-07524-2_2⟩
Chapitre d'ouvrage
hal-01310467v1

	Nonlinear Dynamics and Wavelets for Business Cycle Analysis
Peter Martey Addo,Monica Billio,Dominique Guegan
Wavelet Applications in Economics and Finance, 2014, 978-3-319-07060-5. ⟨10.1007/978-3-319-07061-2_4⟩
Chapitre d'ouvrage
hal-01310513v1

	Non-stationary sample and meta-distribution
Dominique Guegan
A. Basu, T. Samanta, A. Sen Gupta. ISI Platinum Jubilee volume: statistical science and interdisciplinary research (International Conference of Statistical Paradigms - Recent Advances and Reconciliations), Word Scientific Publishing, à paraître, 2013
Chapitre d'ouvrage
hal-00755507v1

	Predicting chaos with Lyapunov exponents: zero plays no role in forecasting chaotic systems
Dominique Guegan,Justin Leroux
E. Tielo-Cuantle. Chaotic Systems, InTech Publishers, 25-38 (chapitre 2), 2011
Chapitre d'ouvrage
halshs-00644500v1

	Contagion Between the Financial Sphere and the Real Economy. Parametric and non Parametric Tools: A Comparison
Dominique Guegan
Catherine Kyrtsou, Costas Vorlow. Progress in financial market research, NOVA publishers, pp.233-254, 2011
Chapitre d'ouvrage
halshs-00185373v1

	Value at Risk Computation in a Non-Stationary Setting
Dominique Guegan
Greg N. Gregoriou, Carsten S. Wehn, Christian Hoppe. Handbook on Model Risk : Measuring, managing and mitigating model risk, lessons from financial crisis, John Wiley, 431-454 - chapter 19, 2010
Chapitre d'ouvrage
halshs-00511995v1

	Alternative methods for forecasting GDP
Dominique Guegan,Patrick Rakotomarolahy
R. Barnett, F. Jawady. Nonlinear Modeling of Economic and Financial Time-Series, Emerald Publishers, Chapiter 5 (29 p.), 2010, Series International Symposia in Economic Theory and Econometrics - n°21
Chapitre d'ouvrage
halshs-00511979v1

	Former les analystes et opérateurs financiers
Dominique Guegan
Gaël Giraud, Cécile Renouard. 20 propositions pour réformer le capitalisme, Flammarion, 95-104 (chapitre 6), 2009
Chapitre d'ouvrage
halshs-00375376v1

	Mettre les mathématiques financières au service du réel
Dominique Guegan
Gaël Giraud, Cécile Renouard. 20 propositions pour réformer le capitalisme, Flammarion, 141-152 (chapitre 10), 2009
Chapitre d'ouvrage
halshs-00375378v1

	Local Lyapunov Exponents: A new way to predict chaotic systems
Dominique Guegan,Justin Leroux
Christos H. Skiadas, Ioannis Dimotikalis, Charilaos Skiadas. Topics on Chaotic Systems: Selected papers from CHAOS 2008, International Conference, World Scientific Publishing, pp.158-185, 2009
Chapitre d'ouvrage
halshs-00511996v1

	Derivative pricing and hedging on carbon market
Dominique Guegan,Marius-Cristian Frunza
2009 International Conference on Computer and Development, Kota Kinanalu (Malaysia), pp.130-133, 2009
Chapitre d'ouvrage
halshs-00755510v1

	Fractional and seasonal filtering
Dominique Guegan,Laurent Ferrara
J.L. Mazi. Proceeding Book on the Conference Seasonality, Seasonal adjustment and its implication for short term analysis and forecasting, Eurostat, pp.121-132, 2008
Chapitre d'ouvrage
halshs-00646178v1

	Synthetic CDO Squared Pricing Methodologies
Dominique Guegan,Julien Houdain
Greg N. Gregoriou, Paul U. Ali. Credit Derivatives Handbook - Global Perspectives, Innovations, and Market Drivers, MCGraw Hill, 361-377 (chapiter 16), 2008
Chapitre d'ouvrage
halshs-00265708v1

	Real-time detection of the business cycle using SETAR models
Laurent Ferrara,Dominique Guegan
G.L. Mazzi and G. Savio. Growth and Cycle in the Euro-zone, Palgrave MacMillan, New York, pp.221-232, 2006
Chapitre d'ouvrage
halshs-00185372v1

	Forecasting with non Gaussian long memory processes
Dominique Guegan,Jerome Collet
Proc. XXXV ème Journées de Stat., Lyon, ASU, pp.285 - 288, 2003
Chapitre d'ouvrage
halshs-00201323v1

	Estimation de la tail dependance à l'aide de la notion de copule
Dominique Guegan,Sophie A. Ladoucette
Proc. XXXV ème Journées de Stat., Lyon, ASU, pp.289 - 292, 2003
Chapitre d'ouvrage
halshs-00201321v1

	Some remarks on the statistical modelling of chaotic systems
Dominique Guegan
Alistair I. Mees. Nonlinear Dynamics and Statistics, Birkhäuser Boston, 400 - Chapitre 5, 2001
Chapitre d'ouvrage
halshs-00196432v1

	Comparison of parameter estimation methods in cyclical long memory time series
Laurent Ferrara,Dominique Guegan
Christian L. Dunis, Allan Timmermann, John E. Moody. Developments in Forecast Combination and Portfolio Choice, Wiley, pp.330, 2001
Chapitre d'ouvrage
halshs-00196426v1

	Forecasting financial time series with generalized long memory processes
Laurent Ferrara,Dominique Guegan
Christian Dunis. Advances in Quantitative Asset Management, Kluver Academic Press, chapter 14, 2000, Studies in computational finance
Chapitre d'ouvrage
halshs-00199126v1

	Non parametric forecasting techniques for mixing chaotic time series
Dominique Guegan,L. Mercier
Ales Prochazka, N.G. Kingsbury, P.J.W. Payner, J. Uhlir. Signal Analysis and Prediction, Birkhäuser Boston, chapter 25, 1998
Chapitre d'ouvrage
halshs-00199145v1

	Stochastic or chaotic dynamics in high frequency financial data
Dominique Guegan,L. Mercier
Christian L. Dunis, Bin Zhou. Nonlinear Modelling of High Frequency Financial Time Series, Wiley, chapter 5, 1998
Chapitre d'ouvrage
halshs-00199167v1

	Some Recent Developments in Non Linear Time Series
Dominique Guegan
Atti del Convegno in Honore di Oliviero Lessi, Universita degli Studi di padova, pp.17-38, 1998
Chapitre d'ouvrage
halshs-00375667v1

	Nonparametric Methods for Time Series and Dynamical Systems
Dominique Guegan
Gutti Jogesh Babu, Eric D. Feigelson. Statistical Challenges in Modern Astronomy II, Springer, 303-320 chapter 17, 1997
Chapitre d'ouvrage
halshs-00199178v1

	From data to models
Dominique Guegan
T. Subba Rao, M.B. Priestly, O. Lessi. Applications of Time Series Analysis in Astronomy and Meteorology, Chapman & Hall, chapter 8, 1997
Chapitre d'ouvrage
halshs-00199187v1



Autre publication scientifique (111)

	Fair learning with bagging
Jean-David Fermanian,Dominique Guegan
2021
Autre publication scientifique
halshs-03500906v1

	A Note on the Interpretability of Machine Learning Algorithms
Dominique Guegan
2020
Autre publication scientifique
halshs-02900929v1

	Initial Crypto-asset Offerings (ICOs), tokenization and corporate governance
Stéphane Blémus,Dominique Guegan
2019
Autre publication scientifique
halshs-02079171v1

	Crypto assets: the role of ICO tokens within a well-diversified portfolio
Saman Adhami,Dominique Guegan
2019
Autre publication scientifique
halshs-02353656v1

	Artificial Intelligence, Data, Ethics: An Holistic Approach for Risks and Regulation
Alexis Bogroff,Dominique Guegan
2019
Autre publication scientifique
halshs-02181597v1

	The other side of the Coin: Risks of the Libra Blockchain
Louis Abraham,Dominique Guegan
2019
Autre publication scientifique
halshs-02325808v1

	The Digital World: II – Alternatives to the Bitcoin Blockchain?
Dominique Guegan
2018
Autre publication scientifique
halshs-01832002v1

	The Digital World: I - Bitcoin: from history to real live
Dominique Guegan
2018
Autre publication scientifique
halshs-01822962v1

	Credit Risk Analysis using Machine and Deep Learning models
Peter Martey Addo,Dominique Guegan,Bertrand Hassani
2018
Autre publication scientifique
halshs-01719983v1

	Is the Bitcoin Rush Over?
Dominique Guegan,Marius Cristian Frunza
2018
Autre publication scientifique
halshs-01822992v1

	A novel multivariate risk measure: the Kendall VaR
Matthieu Garcin,Dominique Guegan,Bertrand Hassani
2018
Autre publication scientifique
halshs-01467857v2

	Les ICO la nouvelle façon de lever des fonds sans contrainte ?
Dominique Guegan
2018
Autre publication scientifique
halshs-01719901v1

	A Probative Value for Authentication Use Case Blockchain
Dominique Guegan,Christophe Hénot
2018
Autre publication scientifique
halshs-01896540v1

	Nonparametric forecasting of multivariate probability density functions
Dominique Guegan,Matteo Iacopini
2018, ⟨10.48550/arXiv.1803.06823⟩
Autre publication scientifique
halshs-01821815v1

	On the parameters estimation of the Seasonal FISSAR Model
Papa Ousmane Cissé,Dominique Guegan,Abdou Kâ Diongue
2018
Autre publication scientifique
halshs-01832115v1

	Three-stage estimation method for non-linear multiple time-series
Dominique Guegan,Giovanni de Luca,Giorgia Rivieccio
2017
Autre publication scientifique
halshs-01439860v1

	Variable selection and forecasting via automated methods for linear models: LASSO/adaLASSO and Autometrics
Camila Epprecht,Dominique Guegan,Álvaro Veiga,Joel Correa da Rosa
2017
Autre publication scientifique
halshs-00917797v2

	Testing for Leverage Effects in the Returns of US Equities
Christophe Chorro,Dominique Guegan,Florian Ielpo,Hanjarivo Lalaharison
2017
Autre publication scientifique
halshs-00973922v2

	Public Blockchain versus Private blockhain
Dominique Guegan
2017
Autre publication scientifique
halshs-01524440v1

	Blockchain Publique versus Blockchain Privée : Enjeux et Limites
Dominique Guegan
2017
Autre publication scientifique
halshs-01673321v1

	An alternative class of distortion operators
Dominique Guegan,Bertrand Hassani,Kehan Li
2017
Autre publication scientifique
halshs-01543251v1

	Regulatory Learning: how to supervise machine learning models? An application to credit scoring
Dominique Guegan,Bertrand Hassani
2017
Autre publication scientifique
halshs-01592168v2

	Impact of multimodality of distributions on VaR and ES calculations
Dominique Guegan,Bertrand Hassani,Kehan Li
2017
Autre publication scientifique
halshs-01491990v1

	Measuring risks in the extreme tail: The extreme VaR and its confidence interval
Dominique Guegan,Bertrand Hassani,Kehan Li
2017
Autre publication scientifique
halshs-01317391v3

	Multivariate Reflection Symmetry of Copula Functions
Monica Billio,Lorenzo Frattarolo,Dominique Guegan
2017
Autre publication scientifique
halshs-01592147v1

	Blockchain publique et contrats intelligents (Smart Contrats). Les possibilités ouvertes par Ethéreum... et ses limites
Dominique Guegan
2017
Autre publication scientifique
halshs-01673329v1

	Combining risk measures to overcome their limitations - spectrum representation of the sub-additivity issue, distortion requirement and added-value of the Spatial VaR solution: An application to Regulatory Requirement for Financial Institutions
Dominique Guegan,Bertrand K. Hassani
2016
Autre publication scientifique
halshs-01391103v1

	Note on a new Seasonal Fractionally Integrated Separable Spatial Autoregressive Model
Papa Ousmane Cissé,Abdou Kâ Diongue,Dominique Guegan
2016
Autre publication scientifique
halshs-01278126v1

	More Accurate Measurement for Enhanced Controls: VaR vs ES?
Dominique Guegan,Bertrand Hassani
2016
Autre publication scientifique
halshs-01281940v1

	Uncertainty in historical Value-at-Risk: an alternative quantile-based risk measure
Dominique Guegan,Bertrand K. Hassani,Kehan Li
2016
Autre publication scientifique
halshs-01277880v1

	Risk Measures At Risk- Are we missing the point? Discussions around sub-additivity and distortion
Dominique Guegan,Bertrand K. Hassani
2016
Autre publication scientifique
halshs-01318093v1

	Optimal wavelet shrinkage of a noisy dynamical system with non-linear noise impact
Matthieu Garcin,Dominique Guegan
2015
Autre publication scientifique
halshs-01244239v1

	Risk or Regulatory Capital? Bringing distributions back in the foreground
Dominique Guegan,Bertrand Hassani
2015
Autre publication scientifique
halshs-01169268v1

	The Spectral Stress VaR (SSVaR)
Dominique Guegan,Bertrand K. Hassani,Kehan Li
2015
Autre publication scientifique
halshs-01169537v1

	Distortion Risk Measures or the Transformation of Unimodal Distributions into Multimodal Functions
Dominique Guegan,Bertrand Hassani
2014
Autre publication scientifique
halshs-00969242v1

	Stress Testing Engineering: the real risk measurement?
Dominique Guegan,Bertrand Hassani
2014
Autre publication scientifique
halshs-00951593v1

	Emerging Countries Sovereign Rating Adjustment using Market Information: Impact on Financial Institutions Investment Decisions
Dominique Guegan,Bertrand Hassani,Xin Zhao
2013
Autre publication scientifique
halshs-00820839v1

	Nonlinear Dynamics and Recurrence Plots for Detecting Financial Crisis
Peter Martey Addo,Monica Billio,Dominique Guegan
2013
Autre publication scientifique
halshs-00803450v1

	Using a time series approach to correct serial correlation in operational risk capital calculation
Dominique Guegan,Bertrand Hassani
2013
Autre publication scientifique
halshs-00771387v2

	Empirical Projected Copula Process and Conditional Independence An Extended Version
Lorenzo Frattarolo,Dominique Guegan
2013
Autre publication scientifique
halshs-00881185v1

	Turning point chronology for the Euro-Zone: A Distance Plot Approach
Peter Martey Addo,Monica Billio,Dominique Guegan
2013
Autre publication scientifique
halshs-00803457v1

	Understanding Exchange Rates Dynamics
Peter Martey Addo,Monica Billio,Dominique Guegan
2013
Autre publication scientifique
halshs-00803447v1

	Probability density of the wavelet coefficients of a noisy chaos
Matthieu Garcin,Dominique Guegan
2013
Autre publication scientifique
hal-00800997v1

	Multivariate VaRs for Operational Risk Capital Computation: a Vine Structure Approach
Dominique Guegan,Bertrand Hassani
2012
Autre publication scientifique
halshs-00587706v3

	Alternative Methodology for Turning-Point Detection in Business Cycle : A Wavelet Approach
Peter Martey Addo,Monica Billio,Dominique Guegan
2012
Autre publication scientifique
halshs-00694420v1

	A theoretical framework for trading experiments
Maxence Soumare,Jørgen Vitting Andersen,Francis Bouchard,Alain Elkaim,Dominique Gueganet al.
2012
Autre publication scientifique
halshs-00768898v1

	Cross-Sectional Analysis through Rank-based Dynamic Portfolios
Monica Billio,Ludovic Calès,Dominique Guegan
2012
Autre publication scientifique
halshs-00707430v1

	Aggregation of Market Risks using Pair-Copulas
Dominique Guegan,Fatima Jouad
2012
Autre publication scientifique
halshs-00706689v1

	Option pricing with discrete time jump processes
Dominique Guegan,Florian Ielpo,Hanjarivo Lalaharison
2012
Autre publication scientifique
halshs-00611706v2

	Extreme values of random or chaotic discretization steps
Matthieu Garcin,Dominique Guegan
2012
Autre publication scientifique
hal-00706825v1

	Alternative Modeling for Long Term Risk
Dominique Guegan,Xin Zhao
2012
Autre publication scientifique
halshs-00694449v1

	Comparaison of Several Estimation Procedures for Long Term Behavior
Dominique Guegan,Zhiping Lu,Beijia Zhu
2012
Autre publication scientifique
halshs-00673934v1

	Operational risk: A Basel II++ step before Basel III
Dominique Guegan,Bertrand Hassani
2011
Autre publication scientifique
halshs-00639484v3

	A mathematical resurgence of risk management: an extreme modeling of expert opinions
Dominique Guegan,Bertrand Hassani
2011
Autre publication scientifique
halshs-00639666v1

	A test for a new modelling : The Univariate MT-STAR Model
Peter Martey Addo,Monica Billio,Dominique Guegan
2011
Autre publication scientifique
halshs-00659158v1

	Viewing Risk Measures as information
Dominique Guegan,Wayne Tarrant
2011
Autre publication scientifique
halshs-00639489v1

	An Omnibus Test to Detect Time-Heterogeneity in Time Series
Dominique Guegan,Philippe de Peretti
2011
Autre publication scientifique
halshs-00560221v2

	Tests of structural changes in conditional distributions with unknown changepoints
Dominique Guegan,Philippe de Peretti
2011
Autre publication scientifique
halshs-00611932v1

	An efficient threshold choice for operational risk capital computation
Dominique Guegan,Bertrand Hassani,Cédric Naud
2010
Autre publication scientifique
halshs-00544342v2

	Testing unit roots and long range dependence of foreign exchange
Dominique Guegan,Zhiping Lu
2010
Autre publication scientifique
halshs-00505117v1

	A Performance Measure of Zero-Dollar Long/Short Equally Weighted Portfolios
Monica Billio,Ludovic Calès,Dominique Guegan
2010
Autre publication scientifique
halshs-00476038v1

	Dynamic factor analysis of carbon allowances prices: From classic Arbitrage Pricing Theory to Switching Regimes
Marius-Cristian Frunza,Dominique Guegan,Antonin Lassoudière
2010
Autre publication scientifique
halshs-00505145v1

	Likelihood-Related Estimation Methods and Non-Gaussian GARCH Processes
Christophe Chorro,Dominique Guegan,Florian Ielpo
2010
Autre publication scientifique
halshs-00523371v1

	Alternative methods for forecasting GDP
Dominique Guegan,Patrick Rakotomarolahy
2010
Autre publication scientifique
halshs-00505165v1

	On the necessity of five risk measures
Dominique Guegan,Wayne Tarrant
2010
Autre publication scientifique
halshs-00460901v1

	Statistical evidence of tax fraud on the carbon allowances market
Marius-Cristian Frunza,Dominique Guegan,Antonin Lassoudière
2010
Autre publication scientifique
halshs-00523458v1

	New Prospects on Vines
Dominique Guegan,Pierre-André Maugis
2010
Autre publication scientifique
halshs-00348884v3

	Predicting chaos with Lyapunov exponents: Zero plays no role in forecasting chaotic systems
Dominique Guegan,Justin Leroux
2010
Autre publication scientifique
halshs-00462454v1

	A short note on the nowcasting and the forecasting of Euro-area GDP using non-parametric techniques
Dominique Guegan,Patrick Rakotomarolahy
2010
Autre publication scientifique
halshs-00461711v1

	Option pricing for GARCH-type models with generalized hyperbolic innovations
Christophe Chorro,Dominique Guegan,Florian Ielpo
2010
Autre publication scientifique
halshs-00469529v1

	Risk Assessment for a Structured Product Specific to the CO2 Emission Permits Market
Marius-Cristian Frunza,Dominique Guegan
2010
Autre publication scientifique
halshs-00504209v1

	A Note on fair Value and Illiquid Markets
Dominique Guegan,Chafic Merhy
2010
Autre publication scientifique
halshs-00460856v1

	An Econometric Study of Vine Copulas
Dominique Guegan,Pierre-André Maugis
2010
Autre publication scientifique
halshs-00492124v1

	A short note on option pricing with Lévy Processes
Dominique Guegan,Hanjarivo Lalaharison
2010
Autre publication scientifique
halshs-00542475v1

	Derivative Pricing and Hedging on Carbon Market
Marius-Cristian Frunza,Dominique Guegan
2010
Autre publication scientifique
halshs-00461474v1

	Missing trader fraud on the emissions market
Marius-Cristian Frunza,Dominique Guegan,Fabrice Thiebaut
2010
Autre publication scientifique
halshs-00523512v1

	A Cross-Sectional Performance Measure for Portfolio Management
Monica Billio,Ludovic Calès,Dominique Guegan
2010
Autre publication scientifique
halshs-00523466v1

	The Multivariate k-Nearest Neighbor Model for Dependent Variables : One-Sided Estimation and Forecasting
Dominique Guegan,Patrick Rakotomarolahy
2009
Autre publication scientifique
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