
Veröffentlichungen 

 The Perfect Storm: Forex Interventions, Global Banks’ Limited Risk-Bearing Capacity, 
Deviations from Covered Interest Parity, and the Impact on the USD/ILS Options 
Market (2023; Koautor: D. Nathan).  

 Foreign Exchange Interventions under a Minimum Exchange Rate Regime and the 
Swiss Franc (2022). Review of International Economics 30(2): 450-489. 

 Foreign exchange interventions and their impact on expectations: Evidence from the 
USD/ILS options market (2022; Koautor: D. Nathan). Deutsche Bundesbank 
Discussion Paper 20/2022: 1-43. 

 How much foreign currency must a central bank buy to implement a minimum 
exchange rate? Estimation using the Swiss National Bank as an example / Wieviel 
Devisen muss eine Notenbank kaufen, um einen Mindestwechselkurs 
durchzusetzen? Schätzung am Beispiel der Schweizerischen Nationalbank (2022). 
Research Brief der Deutschen Bundesbank 50: 1-4. 

 Foreign exchange interventions under a one-sided target zone regime and the Swiss 
franc (2020). Deutsche Bundesbank Discussion Paper 21/2020: 1-54. 

 A Novel Housing Price Misalignment Indicator for Germany (2019). German 
Economic Review 20(4): e759-e794. 

 A Novel Housing Price Misalignment Indicator for Germany (2019). Deutsche 
Bundesbank Discussion Paper 31/2019: 1-38. 

 On the Credibility of the Euro/Swiss Franc Floor: A Financial Market Perspective 
(2017; Koautor: H. Zimmermann). Journal of Money, Credit and Banking 49(2-3): 
567-578. 

 The Costs of Implementing a Unilateral One-Sided Exchange Rate Target Zone 
(2016). Review of Economics 67(1): 91-120. 

 The Distribution of Exchange Rates Under a Minimum Exchange Rate Regime (2016). 
Journal of Applied Economics 19(2): 351-361.  

 A Note on Credit Spread Forwards (2016). Journal of Advanced Studies in Finance 
7(1(13)): 77-81. 

 A Cautionary Note on the Put-Call Parity under an Asset Pricing Model with a Lower 
Reflecting Barrier (2015). Swiss Journal of Economics and Statistics 151: 227-260. 

 Does Credit Risk Impact Liquidity Risk? Evidence from Credit Default Swap Markets 
(2015). International Journal of Applied Economics 12(2): 1-46. 

 On the Credibility of the Euro/Swiss Franc Floor: A Financial Market Perspective 
(2015; -Koautor: H. Zimmermann). WWZ Working Paper 2015/09: 1-16. 

 Valuing Stock Options When Prices are Subject to a Lower Boundary:. A Correction 
(2013; Koautor: D. Veestraeten). Journal of Futures Markets 33(9): 889-890. 

 Inflationsindexierte Anleihen (2009). Igel Verlag Fachbuch, ISBN-13: 978-
3868150971. 

 


