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1 1073822 GHERARDI FILIPPO
A Machine Learning Approach to 
Wildfire Prediction in Italy

BUONANNO PAOLO MOSCA ANDREA ECONOMICS AND DATA ANALYSIS

2 1090327 RIAHI SEPIDEH
Female education and fertility: 
Evidence from Italian regions in 1911

CINNIRELLA 
FRANCESCO

ECONOMICS AND DATA ANALYSIS

3 1083043 BAKARE ADENIYI ABDULHAFIZ
THE IMPACT OF ESG RATINGS ON 
FIRM VALUE IN EMERGING MARKETS.

CINNIRELLA 
FRANCESCO

ECONOMICS AND FINANCE

4 1074112 CANDELA CHRISTIAN

High-Frequency ESG Signals and 
Market Dynamics: Causation and 
Information Transfer between 
Sustainability Scores, Returns and 
Volatility

TORRI GABRIELE ECONOMICS AND FINANCE

5 1095418 CASU MICHELE ANTONIO

From Classical Immunization to 
Alternative Strategies: an Empirical 
Evaluation of Duration Spread Ratio 
in Bond Portfolio Selection

ORTOBELLI LOZZA 
SERGIO

ECONOMICS AND FINANCE

6 1093589 EL HARTI ABDOULLAHE

Buffered Probability of Exceedance 
in Practice: Empirical Comparison 
with VaR and CVaR on the S&P 500 
components

ORTOBELLI LOZZA 
SERGIO

ECONOMICS AND FINANCE

7 1072750 GHIBAUDO ALESSIO
Beyond Mean-Variance: Risk-Based 
and Alternative Approaches to 
Portfolio Optimization

ORTOBELLI LOZZA 
SERGIO

ECONOMICS AND FINANCE

8 1074052 MEHIC BERINA

SOLVING THE HAMILTON-JACOBI-
BELLMAN EQUATION FOR PORTFOLIO 
OPTIMIZATION: A PHYSICS-
INFORMED NEURAL NETWORK 
APPROACH

ORTOBELLI LOZZA 
SERGIO

ECONOMICS AND FINANCE

9 1086991 MIRABELLA DENISE
PATH DEPENDENT ARBITRAGE 
PORTFOLIO STRATEGIES

ORTOBELLI LOZZA 
SERGIO

ECONOMICS AND FINANCE

10 1074936 SCAGLIA ALESSIA SOFIA
Behavioural Finance Through the 
Generational Lens: Saving Habits and 
Risk Preferences

GERANIO MANUELA ECONOMICS AND FINANCE

11 1095371 SEREA COSMIN
Dynamic Asset Allocation Strategies: 
An Empirical Analysis of Portfolio 
Management Models

GERANIO MANUELA ECONOMICS AND FINANCE

PRESIDENTE:                         

COMMISSIONE: prof. Paolo Buonanno
prof. Francesco Cinnirella
prof.ssa Manuela Geranio
prof.ssa Paola Coletti
dott. Gabriele Torri

TESI DI LAUREA - SESSIONE OTTOBRE 2025

mercoledì 22 ottobre 2025, ore 14  - aula 4 sede Caniana

prof. Sergio Ortobelli Lozza




