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	News
	Research


Read moresur Tech Transfer.
Prof. Pierre Collin-Dufresne has been reappointed director of the doctoral program in Finance (EDFI) ensuring continuity and excellence for the program for the years to come.

Read more


EDFI Thesis Distinction for Dr. Gopalakrishna and Dr. van der Beck
12.02.24NewsResearch
Congratulations to Dr Goutham Gopalakrishna and Dr Philippe van der Beck for obtaining the EDFI Doctoral Program Thesis Distinction


“Students have a lot of misconceptions about finance”
07.02.24NewsEPFL
Chances are slim that you’ll catch Julien Hugonnier applying for a job at a bank. He believes that it’s at EPFL where he can make the best use of his penchant for finance and mathematics. But he still keeps up with what’s happening in the industry, thanks largely to his students.



All news









The Swiss Finance Institute @ EPFL has been created to foster research in finance and to develop a strong offering of programs in finance and financial engineering at the Ecole Polytechnique Fédérale de Lausanne. The focus is on the areas within finance that have a natural interaction with mathematics, statistics, engineering, and science, namely, mathematical finance, financial econometrics, and entrepreneurial finance.









  
    
    
            
                SFI teaching programs


                

The Swiss Finance Institute @ EPFL participates in serveral teaching programs:

	The Master in Financial Engineering at EPFL, which is a highly selective 2-year master program
	The Minor in Financial Engineering
	The Doctoral Program in Finance, which is organized jointly with the Swiss Finance Institute and the Universities of Geneva and Lausanne.
	Executive Education: A short course in FinTech





    
        All teaching programs
    



      

    



      

    
            
                Fields of Competences


                

	Asset pricing
	Corporate finance
	Financial economics
	Financial engineering
	Financial technology
	International finance
	Macroeconomics
	Risk management





    
        SFI Faculty & expertise
    



      

    



      

    
            
                Support


                

The Swiss Finance Institute @ EPFL benefits from the institutional support of the Swiss Finance Institute, a private foundation created in 2006 by Switzerland’s banking and finance community in cooperation with leading Swiss universities, and from Swissquote, who endowed the Swissquote Chair in Quantitative Finance.


      

    



      
  












UPCOMING EVENTS











[image: ]Real Credit Cycles
19-04-202419-04-2024With: Stephen Terry – The University of Michigan
Place and room: UniL Campus, Room Extra 126
Category: Conferences – Seminars




[image: ]Seminar in Finance
03-05-202403-05-2024With: Mikhail Chernov – UCLA
Place and room: UniL Campus, Room Extra 126
Category: Conferences – Seminars




[image: ]Seminar in Finance
24-05-202424-05-2024With: Kent Daniel – Columbia Business School
Place and room: UniL Campus, Room Extra 126
Category: Conferences – Seminars




Cancelled[image: ]Seminar in Finance
31-05-202431-05-2024With: Antonio Mello – University of Wisconsin-Madison
Place and room: UniL Campus, Room Extra 126
Category: Conferences – Seminars


See all events







RECENT PUBLICATIONS




      Asset life, leverage, and debt maturity matching
T. Geelen; J. Hajda; E. Morellec; A. Winegar 
 Journal Of Financial Economics. 2024-02-09. Vol. 154,  p. 103796. DOI : 10.1016/j.jfineco.2024.103796.    
      Detailed record  
View at publisher  

  

      Takeover Protections and Asset Prices
A. Eisdorfer; E. Morellec; A. Zhdanov 
 Management Science. 2024-02-08. DOI : 10.1287/mnsc.2022.03111.    
      Detailed record  
View at publisher  

  

      How Integrated are Credit and Equity Markets? Evidence from Index Options
P. Collin-Dufresne; B. Junge; A. B. Trolle 
 Journal Of Finance. 2024-01-09. DOI : 10.1111/jofi.13300.    
      Detailed record  
View at publisher  

  

      The Virtue of Complexity in Return Prediction
B. Kelly; S. Malamud; K. Zhou 
 Journal Of Finance. 2023-12-21. Vol. 79, num. 1,  p. 459-503. DOI : 10.1111/jofi.13298.    
      Detailed record  
View at publisher  

  

      Discount models
D. Filipovic 
 Finance And Stochastics. 2023-10-01. Vol. 27, num. 4,  p. 933-946. DOI : 10.1007/s00780-023-00514-0.    
      Detailed record  
Full text – View at publisher  
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