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Fluctuation theory of Levy processes and applications in risk
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WFFER R oMEEE (F£32) : We developed risk management models using Levy processes. In
parallel to the work on the fluctuation theory of spectrally negative Levy processes,
we worked on several risk management problems arising in finance and credit risk; we
modeled them in terms of optimal stopping problems/games and obtained their solutions

analytically and numerically
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