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ical Institute of the Polish Academy of Sciences, Warsaw; London School of Economics; University of Murcia; Oxford
University; University ofWarwick; King’s College, London; ETH, Zürich; Technical University of Vienna; University of
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33. S. Deák andM. Rásonyi: An explicit solution for optimal investment problems with autoregressive prices and exponen-
tial utility. Applicationes Mathematicae (Warsaw), vol. 42, 379–401, 2015.
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35. M. Rásonyi: Maximizing expected utility in the Aribtrage Pricing Model. Journal of Mathematical Analysis and Applica-

tions, vol. 454, 127–143, 2017.
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45. N. H. Chau and M. Rásonyi. Behavioural investors in conic market models. Theory of Probability and its Applications,
65:330–337, 2020.
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59. N.H.Chau,M.Rásonyi. A general framework for pricing andhedgingunder local viability. Submitted, arXiv:2411.19206,
2026.

Journal papers about machine learning
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69. M. Rásonyi: On the statistical analysis of quantized Gaussian AR(1) processes. Int. J. of Adaptive Control and Signal

Processing, vol. 24, 490–507, 2010.
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F. Stercel, Z. Lantos, V. Maigut, K. Sári, M. Rásonyi, P. L. Gibbard. A quasi-continuous long-term (5Ma) mid-European
terrestrial frost record and its contribution to the explanation of Plio-Pleistocene glaciations. BOREAS, 2024.


