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[1] B. Joseph, G. Loeper and J. Ob lój, “Joint Calibration of Local Volatility Models with Stochastic
Interest Rates using Semimartingale Optimal Transport,” Quantitative Finance, to appear, 2024.
https://arxiv.org/abs/2308.14473
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[7] J. Ob lój and J. Wiesel. “A unified Framework for Robust Modelling of Financial Markets in discrete
time,” Finance Stoch., 25: 427–468, 2021.
https://doi.org/10.1007/s00780-021-00454-7
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[10] J. Ob lój and J. Wiesel. “Robust estimation of superhedging prices,” Ann. Stat. 49(1): 508–530, 2021.
https://doi.org/10.1214/20-AOS1966
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[30] P. Henry-Labordère, J. Ob lój, P. Spoida and N. Touzi. “The Maximum maximum of martingales with
given marginals,” Ann. Appl. Probab. 26(1): 1–44, 2016.
https://doi.org/10.1214/14-AAP1084

page 2 of 5

https://doi.org/10.1137/18M1174738
https://doi.org/10.3150/17-BEJ1015
https://doi.org/10.1111/mafi.12199
https://doi.org/10.1016/j.spa.2018.09.013
https://doi.org/10.1007/s00440-018-0833-1
https://doi.org/10.1007/s00780-018-0368-4
https://doi.org/10.1007/s00780-018-0363-9
https://doi.org/10.1214/16-AIHP792
https://doi.org/10.1515/slgr-2017-0021
https://doi.org/10.1214/16-AOP1110
https://doi.org/10.1142/S021902491750008X
https://doi.org/10.1287/opre.2016.1545
https://doi.org/10.1111/mafi.12081
https://doi.org/10.1007/s00780-016-0293-3
https://doi.org/10.1214/14-AAP1084
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