BENJAMIN JUNGE

Swiss Finance Institute at EPFL Email: benjamin.junge@epfl.ch
Quartier UNIL-Dorigny, Extranef 128  Phone: 441 21 693 01 04
CH-1015 Lausanne, Switzerland Cell: +41 79 887 19 70

EDUCATION

https:/ /sites.google.com/site/janbenjaminjunge/

2010-2016

2005-2010

Ph.D. in Finance

Swiss Finance Institute at EPFL

Ecole Polytechnique Fédérale de Lausanne (EPFL), Switzerland
Advisor: Prof. Anders B. Trolle

M.Sc. in Mathematical Finance (Diplom-Finanzékonom math.)
University of Constance, Germany

RESEARCH INTERESTS

Asset Pricing, Credit Risk, Liquidity, Market Microstructure

WORKING PAPERS

“Market Structure and Transaction Costs of Index CDSs” (with Pierre
Collin-Dufresne and Anders B. Trolle), Job Market Paper

“Liquidity Risk in Credit Default Swap Markets” (with Anders B. Trolle),
revise and resubmit at the Review of Financial Studies

“Index CDS Trading Costs around the Introduction of SEFs”

SEMINARS AND CONFERENCE PRESENTATIONS

2016

2013

2012

SFI Research Days, 14th Paris December Finance Meeting (scheduled)
3rd International Conference of the Financial Engineering and Banking
Society, IV World Finance Conference, Asian Finance Association Annual

Meeting, Northern Finance Association Annual Conference

11th Swiss Doctoral Workshop in Finance

TEACHING EXPERIENCE

2014-2016

2011-2013

Ecole Polytechnique Fédérale de Lausanne, Switzerland
Teaching Assistantship, Financial Econometrics (M.Sc.)
Prof. Florian Pelgrin

Ecole Polytechnique Fédérale de Lausanne, Switzerland
Teaching Assistantship, Econometrics (M.Sc.)


mailto:benjamin.junge@epfl.ch
https://sites.google.com/site/janbenjaminjunge/

Prof. Loriano Mancini

PROFESSIONAL EXPERIENCE

2009 Bayerische Hypo- und Vereinsbank AG, Munich, Germany
Corporate & Investment Banking—Structured Products Development
Internship

2008 Sal. Oppenheim jr. & Cie. KGaA, Frankfurt, Germany
Trading & Derivatives—Structured Solutions
Internship

2007 Sal. Oppenheim jr. & Cie. KGaA, Frankfurt, Germany
Trading & Derivatives—Quantitative Analysis
Internship

2006 F&C Asset Management plc, London, U.K.
Emerging Market Debt
Internship

OTHER INFORMATION

Citizenship ~ German

Languages  English (fluent), French (basic), German (native)

REFERENCES

Professor Anders B. Trolle Professor Pierre Collin-Dufresne
Swiss Finance Institute at EPFL Swiss Finance Institute at EPFL
Quartier UNIL-Dorigny, Extranef 216 Quartier UNIL-Dorigny, Extranef 209
CH-1015 Lausanne, Switzerland CH-1015 Lausanne, Switzerland
Email: anders.trolle@epfl.ch Email: pierre.collin-dufresne@epfl.ch
Phone: +41 21 693 01 31 Phone: +41 21 693 01 36

Professor Darrell Duffie

Stanford Graduate School of Business
Stanford University

655 Knight Way

Stanford, CA 94305-7298

Email: duffie@stanford.edu

Phone: +01 650 723 1976

Last updated: November 12, 2016


mailto:anders.trolle@epfl.ch
mailto:pierre.collin-dufresne@epfl.ch
mailto:duffie@stanford.edu

