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XXIII Workshop en Banca y Finanzas Cuantitativas

T de julio de 2025
enlace Teams

10:00 - 10:45

“Los Energy Tokens como activo disruptivo para los inversores propensos al
riesgo. Optimizacion de carteras utilizando criptoactivos”
Autor: Josep Gomez
Directores: Antonio Diaz (Universidad Castilla-La Mancha)
Carlos Esparcia (Universidad Castilla-La Mancha)
Comentarista: Alberto Roldan (KPMG)

10:45-11:30

“Systemic risk spillovers in eurozone energy-related industries: A tail event
driven network analysis”
Autor: Jordi Barbera
Directoras: Jone Ascorbebeitia (Universidad del Pais Vasco, UPV/EHU)
Susan Orbe (Universidad del Pais Vasco, UPV/EHU)
Comentarista: Pedro Serrano (Universidad Carlos III de Madrid)

12:00 - 12:45

“Sustainability and profitability: ESG impact on financial performance in
African developing countries”

Autor: Jon Sologuren

Directora: Pilar Soriano (Universitat de Valéncia)

Comentarista: Idoya Ferrero (Universitat Jaume I)

12:45-13:30

“Predictive ability of autoregressive conditional beta models for realized
volatilities”

Autor: Javier Molés

Director: Carles Bret6 (Universitat de Valéncia)

Comentarista: Alfredo Garcia (Universidad Complutense de Madrid)
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enlace Teams

15:30 - 16:15

“Leveraging technical and fundamental data with machine learning
algorithms for emissions trading”
Autor: Alvaro Garcia
Directores: Alvaro Montealegre (Repsol)
Javier Pérez (Repsol)
Manuel Moreno (Universidad Castilla-La Mancha)
Comentarista: Vicente Medina (Repsol)

16:15-17:00

“Pricing and hedging in incomplete markets driven by shot noise jump
diffusion models”
Autor: Jesus Duque
Director: Manuel Dominguez (Universidad Complutense de Madrid)
Comentarista: Miguel A. Cerezo (MBC)

17:30-18:15

“Sensitivity analysis and valuation of fixed-income Asian options under
Gaussian mean-reverting cyclical models”
Autora: Maria Mengibar
Directores: Belén Leon (BBVA)
Manuel Moreno (Universidad Castilla-La Mancha)
Comentarista: Jon Etxeberria (BBVA)

18:15-19:00

“Exploring economic uncertainty: Comovement and persistence in structural
and nonstructural uncertainty indices”
Autor: Carlos Maldonado
Director: Jesus Vazquez (Universidad del Pais Vasco, UPV/EHU)
Comentarista: Luis Herrera (Banco de Espaiia)
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