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Main Activities

1 Head of Research, AAAadvisors (ABN AMRO, since 1998)
Responsible for Quantitative Research; Performance Measurement, Style Analysis and Risk
Control; Fund Picking and Process Develomndeetings with Clients, Prospects and
Portfolio Managers; Design of Structured Products; Specialized in Hedg8tRadedies and
Risk Management; Financial Advisor foucBired Portfolios; Design of Financial Decision
Tools (Market Timing, Asset Allocation, Risk Follpy Market Neutral Hedgiég for
Portfolio and Risk Manage@antitative Portfoliand Fiduciey Management
1 CEO, AAAadvisors-QCG (ABN AMRO, since 2004)
Providing Quantitative support for strategies, risk mareag system, asset allocatsiyle
analysis.
1 Head of Research and CEO, Variances (since 2004)
Providing Academic and Professional Résdarc Asset Managers, Financial Institutions,
Governmental Institutions, Public Companies, Data Providers, Financial Soft Editors, Hedge
Funds Pension Fundand Private Bankers.
9 Lecturer in Economics, University of Paris-1 Panthéon-Sorbonne (Full civil servant

position since 1997, Part time sheet in 2008)
Lectures irinternational Financ&inance Financial EconometricEconometric Softwarand
FinancgMasters and PhD program in Finance).
1 Academic Fellow Researcher at the University Paris-1 (CES/CNRS, since 1997) and

at the Europlace Institute of Finance (since 2003)
Productions of research, working papers, lectures, class teaching, trainings, seminars and
conference attendamsce

Previous Positions
N Professor of Finance, ESCP-EAP European School of Management (Affiliated
position - Part time sheet, 2000-2004)
Lectures irRisk ManagemeahdAdvanced Portfolio Managemérdrious Masters).

1 Associated Researcher at the FMG, London School of Economics (Associated
position - Part time, 2002-2004)
Productions of working papers, seminar and conference attendances.



mailto:bertrand.maillet@fr.abnamro.com
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Education

1997: Ph. D. in Economics (OMarket Efficiency and Performance Measurémenmtith
Honors), University of Patls under the supenasi of Professor Thierry Chauveau.

1995 and 1996: Summer Schools in Finance and Econometrics (Free Auditor), London
School of Economics.

1994: M.Sc. in Statistics (Free Auditor), University of Patis

1993: M.Sc. in Finance (with Honors), University of Rad.

1992: M.Sc. in Economics (with Honors), University of Pafis

On Going Education
2008: National Diploma for the capacity of directing Ph.D. Theses (0Habilitation a diriger des
recherches en sciences économiqued, diinlergigstioh Parig, under the supervision of
Professor Thierry Chauveau.

2008: PhD in Applied Mathematics (0Connexionist Approaches in Finance: Four
Applications).

Current Teaching

2004-2008: University Pari§ (lectures)
- Financial Econometrics 8 Master Cour¢gs year in Applied MathematicMaster
RecherchreEconomics Master Rechegioldein Finace- Magistere de Finaf@leours.
- Econometric Software training- 5" year in Applied Mathemati#aster Recheacioe
in EconomicsMaster Rechergdéours.
- Advanced Portfolio Management & 5" year in Economic$/asteProfessionel Banque
Financ@Ohours.

Other Teaching Experiences

1993/2004: various (class teaching and lectures)

Monetary Economics *(lyear), Statistics *(lyear), Financial Mathematic§' (&ar and
practitioners), Computers and Applied Information Technolohyedr and 'S year),
Macroeconomics '{3/ear), Financial Macroeconomiésygar), Financial Microeconomics (4
year), Finace (4 year), International Financ& (#ar), Financial Econometric’ y8ar), Risk
Management f3/ear and MScportfolio Management (MSdVIBA).
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Visiting Positions Abroad

2001-2007:  Higher School of Economie$loscow (Russ)- lectures

- Applied Financial Econometrics (MSc): 20 hours
2006: University of BristqUK) - Visiting Academic at the Finance Dpt (November 06)
2002: London School of Economics (YKVisiting Academic at the FMG

Research

a Topics

International Finance, Asset Pricing, Performance Measurement, Financial Econometrics,

Portfolio Optimization, Asset Allocation, Volatility and Risk Management, Hedge Funds.

a Affiliations
AAAdvisorsQCG (ABNAMRO), Variance$;ES/CNRSA Universty of Parisl andEuroplace
Institute of Finance.

u Publications and Research

Peer Reviewed Articles.

T Boucher Ch. , B. Mai |l |l et and Th. Mi chel , (2008) ,

Vol at Ecbnonigs Reffershcoming 2008 0lpages.

1 RoussetP., Ch.Guinot and B Maillet, (2006),0Understanding and Reducing Variability of SOM
Neighborhood StructudeNeural Network8(67), 838846.

T Maill et B. a n d The Hmpactvbf theh9éll Even(s 210 theSAmericad and Fr&ook
Market$, Review of Internati@tainomit¥3) 597611
T Maill et B. and Th. Mi chel , (2005) , 0Techni cal

N o t Eudopean Journal of Fihh{&)d63470.

1 Jurczenko E., B. Maillet and B. Nagré ( 2A0NDb# on Skewness and Kurtosis Adjusted Option
Pricing Models under the Martingale Restrigti@uantitative Finad{dg 4793488.

T Maillet B., M. Ol t e a @Gamactérisation des crifRyfimadndiceenadaichadele6 2 0 0 4 ) ,

hybrides HMeML P R@ vue dOEconodBB5@. Pol itique 114(4),
1 Chauveau Th., S. Friederich, J. Héricourt, E. Jurczenko, C. LuboBhiMsii§etCh. Moussu, B. Négrea

and H. Raymon#eingold (2004)0La volatilité des marchés augmeiieed, Revud 6 Ec onomi e Fi na

74,1744,

T Maill et B. and ATMarket Shook hr@@X , b  LOd 3o n  BuQuantitasive a | e
Financq3),88-97.

T Maillet B. a n d Quelle .a étdllaropteer lde la drisk Giraritipre de GeptembPel R@01
mise en perspectydik e vue dd Ec o n2692i6e Fi nanci re 67,

i1 Capell8l ancard G., E. Jur c z &he lApproxammatd Opion Pridiag Moded t
Perbr mances and DyloumahofMultiPatiang EimancialManaged)ett A443.

T Maillet B. a nd Fdrther Inshghtscdm ¢he Puzz{e 20800 i, c adl Anal ysi s

European Journal of Finand®6224.

1 Malillet B. ad H. Raymond, (199&Variabilité du risque systématique : une étude du bltaranché
francais des actian8anque Elarchédy’, 14 pages.

1 Maillet B. and ThMichel, (1998 ,Unedétude empirique de la performance de I'analyse technique sur le
marché des changeBanque farché®l, 11 pages.

1 Maillet B. and ThMichel, 1997, dMesure de temps, information et distribution des rendemgats
journalier§, Journal de la Société Statestguies 1@8 89-120.



Bertrand B. Maillett Curriculum Vitaei April 2008.

Book Chapters

9 Jurczenko E. and B. Maillet, (206, Intraaluction to Multi-moment Asset Allocation and Rrgi
Model®, in Multtmoment Asset Allocation and Priceduvtadsikdvaillet (Eds), John Wiley & Sah
NewYork, 21-24

1 Jurczenko E. and B. Malillet, (28D6Theoretical Foundations of Hig r Mo ment s when Pri c|
in Multtmoment AssebAdition and Pricing $/aderenkeMaillet (Eds)John Wiley & Sad New-York,
Chapterd, 1-36.

T Jurczenko E., B. Ma i Heldge tFunds rPdrtfol® .Selebtierr with Highrelef 2 0 0 6 )
Moments: A Norparametric MeaviarianceSkewnesKurtosi&fficient Frontied, in Multtmoment Asset
Allocation and Pricing §adakeizenkévaillet (Eds)John Wiley & Sa® NewYork, Chapter $1-66

1 Jurczenko E. and B. Maillet, (2006, The®#CAPM: in between Ass¢ Pr i cing andn Asset
Multtmoment Asset Allocation and PricsduvtoddgikéMaillet (Eds)John Wey & Sos & New-York,
Chapter £113164.

1 Maillet B. and P. Merlin, (200&}ompleting Hedge Fund Missing Net Asset Values using Kohonen Maps
and Constrained Randoatiprd in Artificial Neural Networks: Formal Models and Their Applitagtons
al.(Eds), Lecture Note in Computer Science, Volume 3697, SpringerBantlagPart 11923928.

T Maill et B. and hassifyiRo Hesdgte, FUD@G3)u s indConnettionisto n e n I
Approaches in Economics and Managem8ati€eienéelvances in Computational Management Science,
Vol. 6, CottrelLesage (Eds), Kluwer Academic Publisher, 20635933

T Jurczenko E. a n the BCAPMV @hiedretideFbundatior’s Gritl . )Comparison of Asset
Pricing Models in an Unified Framewoik Developments in Forecast Combination and R@#Haks (Dhoice
Financial Economics and Quantitative Analysis, MoosglyTimmermann (Edsjlohn Wey & Sons
NewYork, Chapter 13, 23973.

Book Edition

1 Jurczenko E. and B. Malillet, (2a0@Multtmoment Asset Allocation and Pricing)mbaikdMaillet
(Eds) John Wiley & S@® New-York, 236 pages.

Submitted works

1 Kouontchou P. and B. Maillet, (2008 ses des vent s, ®ventails et e X |
francais caractérisation, mesures etiegtions, 35 pagesin Banque et Marcgésepted with revisians

T Hami di B. , E. Jurczenko and B. Mssurdnteale¢ portefedlle 0 8 ) 0
CAVi aR pour | es ¢mBanqueet Maacsysse andresuldx. pages

T Jurczenko E., B. Mai |l | et and P. M e-moment Portf6lia 0 0 8 )
S e | e c30 pageh id Journal of @wmic Dynamic and Cérgtobund.

T Kouontchou P., B. Maill et and I . Mat hur, (2008),
St ock Mar kiaEconpomics Lefamgaorirs.

T Kouontchou P., B. Ma i | |ednmpactai tthe dompads Rdsdr Rhenpmexiog 6n0 8 )

GARCH Est i ma tinEcondmics leetfers aognel.s
1 Bagnarosa GC. Corrado, E. Jurczenko and B. Mai2008) Pr i ci ng Option on Vo
P a d & dages to bere-submitted.

1 Maillet B.J-P h . M®deci n and Highwa t Miraotaelk,s (0X0phBedthbét Ri sks
submitted.


http://www.riskturk.com/ec2/submitted/extremedistribution.doc

Bertrand B. Maillett Curriculum Vitaei April 2008.

Working Papers

1 Bagnarosa GC. Corrado, E. Jurczenko and BailMt (2008)pAn Implicit Martingale Restriction in a
Closedform Higher Order Moments Option Pricing Formula based on Multipoint Padé
Approximant§, mime®5 pages.

1 KouontchouP. and B. Maillet, (2000Roses des vents, ® \ee sut la mdrché et e X
frangais caractérisation, mesures et applicationse@5 pages.

9 Jurczenko E. and Maillet B., (2065he 4CAPM: in between Asset Pricing and Asset Alloéatdmeo
79 pages.

1 OlteanuM., J. Rynkiewicand B. Maillet2005)0Non-linear Analysis of Shocks when Financial Markets
are subject to Changes in Regjmémed.8 pages.

1 OlteanuM., J. Rynkiewicand B. Maillet2004) 0Caractérisation des crises financiéres a I'aide de modéles
hybrides (HME@MLP)5, Preprint du SAMQSiversité de Rarl pages.

1 Jurzenko E. and B. Maille003),0The 4CAPM: Theoretical Foundations and a Comparison of Asset
Pricing Models in an Unified FramevépikorkingPaper in Finance Series;lHSEP4 pages.

1 Maillet B. and Th. Miche0®), 0A Market Shock Index based on Multiscale AnglEiguments de
Travail du TEAMJniversité de PBr20 pages

1 RoussetP. and B. Maillet2003),0Classifying Hedge Funds using Kohonen Map: A First Aééempt
Preprint du SAMQMhiversité deifhr23 pages.

1 JurczenkcE., B. Négreaand B. Maillet,2002),0Revisited Mukinoment Approximate Option Pricing
Models (Part ) Discussion Paper of th&M&h°43Q 84 pages.

1 JurczenkcE., B. Négreaand B. Maillet(2002) 6Skewness and Kurtodiaplied by Option Prices: A
Second CommaefytDiscussion Paper of th&M&MN°419,32 pages.

1 Maillet B. and Th. MichgR002),0How Deep was the September 2001 Stock Market Crisis? Putting
Recent Events on the American and French Markets inte@mespvith and Index of Market Shacks
Discussion Paper of th&M&-n°41714 pages.

1 Juczenko E. and B. Maillee001),6The 3CAPM: Theoretical Foundations and a Comparison of Asset
Pricing Models in an Unified FramevépEkocuments de ditau TEAM Université de PRI&3 pages.

1 CapellBlancard G., E. Jurczenkmd B. Maillet,2001),6The Approximate Option Pricing Model:
Empirical Performances and Simple Dynamic PropeBiesuments de Travail du TBAMersité de Paris
1, 36 pages.

1 CapelldBlancard G., E. Jurczenko and Millet, 2001),6The Approximate Option Pricing Model:
Empirical Performances on the French Mérk@bcuments de Travail du TEAMersité de PRris5
pages.

1 Chawveau Th. and B. Maille,998),0Estimat ons de 0 b:°lé @s dufmarehé ipdridiem s &
Documents de Travail de la Caisse des Dépdts ehTOSUBIEIIOBG pages.

1 Chaiveau Th. and B. Maillet908)0Deux nouvelles mesures de perform@i@ecuments de Travail de |
Caisse des Dépots et Consignatied® RPIRPpages.

Other Works

1 Chauveaih,, S. Friederich, J. Héricourt, E. Jurczenko, C. LuboclBndkgilletCh.Moussu, B. Négrea
and H. Raymondreingold (2004),0Réactions des autorités de méscpendant et aprés les crises
financieres : causes, bilan et perspeagtinesed8 pages.

1 LubochinskyC. and B. Maillet, (2008Beaucoup de bruit autour de la voldjlitR e c u e i | déopini
Volatilité, publication of the/A&-I, 12 pages.

1 Chauveaurh, J. Héricourt, E. Jurc#e, C. Lubochinsky, B. Maillet, B. Négrea ldndRaymone
Feingold (2003)0La volatilité des marchés augmeiie ? Théorie et mise en perspective historique
mimeq Discussion Paper of theSSR&ages.

T Maillet B. and Th. Mich€R002),0Mise en perspective des derniéres turbulences de marché a l'aide d'un
indice de crigeBulletin de la C@Bages.

1 LubochinskyC. and B. Maillet,2002),0Gestion alternative : un nouvel enjeu pour le marché féancais
Recueil ddopinion sur | aASKHe6673i on Al ternative, pub
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1 Jurczenko EB. Négrea and B. Maille2002),06Simplified Multmoment Approximate Option Pricing

Model®, Université de Pararhe®4 pages.

1 Maillet B. and Th. Mhel,(2001)0Quelle est la gravité de la crise financiére de septembré Zlash?

CDGIXIS Publicatiph pages.

1 Chauveau Th. and B. Mail(@01)oPerformance: A Generalization of Traditional Mea&sUheisersité de

Paris,Imime®0 pages.

1 Maillet B. and Th. Mich€lL998)0Volume TimescaleandIntraday Returns DensityUniversité de Paris |

mime@®5 pages.

Works in Progress

1 Kouontchou P. and -bBaseMlaiHilgeh ,Fr(e2g0u0e8n)c,y oMaCRA f or Ri
1 KouontchouP . and B. Ma i-frequency, Marke2 RiSc@naliy Independeht Component

S

Analysis: Method and Applicationdé, 39 pages.
T Kouontchou P. and B. Mai | | e tmomeft2A8s6t &Pdicing Model vitlo b u s t
High-frequency Dataartdle t er ogeneous Mar ket Participantsé, 46
T Kouontchou P., B. Mai |l | et and T.-behaved Busihess Tim2 0 0 8 ) ,
from Market Priceséo, 29 pages.

9 Filippi P., P. Kouontchou, B. Maillet and P. Merlin, (2088alyse de stylelassification de fonds et

cartesautor gani s ®e s 45dpageKkohonenéd,

T Maill et B. and iReserieM €aompletian, an8¢eddiEeBefation fdorTRobust Asset
Al l ocation and Ri sk Measurement 6, 32 pages.
1 Sorjamaa A., A. Lendasse, B. MaifidtP. Merlin, (2008)Condi t i onal Robust FIl exi

pages.

1 Bagnarosa G., E. Jurczenko and B. Maillef 2 Re@d®€ring Constrained Implied Riskitral Moments
for Option Pricing with a Parallel Stochastic Hybriea8alfted Genetic Algthmo, 35 pages.
! HamidiB.,dL.Pr i gent and B TimeWarying Preporfion Pa2tfolid Bxguranicased on a

CAVi aR Ap¢pagesac h o6
1 Hamidi B., E. Judeau and B. Maillet, (20@8)entile Regressiochp pr oac hes
pages.

= =

pages.

Conference, Workshop and Seminar Presentations (since March 2000):

. TEAM seminar, University of PamshéorSorbonngParis, March 2060Dpaper)

. V" Spring Meeting of Young Economists (Oxford, Mgrap&8)0

. TEAM Seminar, University of PangHéorSorbonngParis, Mai 2000 paper)

. VII'"International Conference in Forecasting Financial Markets (Ler&ipapétay 2000

. XVII"aJourges de Miéamnomie Applii@eébec, June 2008aper)

. XVII"International Meeting of theDGIBR Money and Finanskdij June 20Q(apers, 1 discussion)
. XVII"AFFI International Conference in Finance (Paris, Upap&()00

. FlInternational Portuguese Finance NetworkBZagéedulge2Gd0paper)

. IX" European Financial Managemémtidksbteetings (Athens, July12paper)

10. IV*" International Congress on Insurance, Mathematics and Economics (Rapegiers), July 2000
11. IL" Conference of AFSE (Paris, Septembera}i)

12. XIlI" Australasian Finance arkdnBa@onference (Sydney, Decenfbpagéf)0

13. VIlII" International Conference in Forecasting Financial Markets (Lontipapitay 2001

14. XVIII" dJourées de Miéamnomie Appligidsncy, June 20Q1chair, 1 discussion)

15. XVII™ International Meeting of theOBIBS Money and Finance (Pau, Juriec®@] 1 discussion)
16.TEAM Seminar, University of FRaigtthéorSorbonngParis, June 20A1paper)

17. XVII™AFFI International Conference in Finance (Nardr, 1 pa@&0

18. X"European Financial Management Association (Lugard payees)001

19. VI Multinational Finance Association Conference (Veroh paypes)2001

20. SIRIF Conference on Performance Measurement (Edindupgpeiily 2001

21. VIlI™ International Meeting of ACSEG (Rennes, Novefnpap2f01

22. Il Conference on ApplicationssoinFipsiecial Analysis (LoBémember 20@Ipaper)

©Coo~NOULhWNPE

b

for26 Cri si s

Boucher Chaend B. Malillet, (2008)ANewRc ht er Scal e f20pageSt ock Mar ket so
Boucher Chand B. Maillet, (2008), One Cent ury of Financi al Cori ses

(o]



Bertrand B. Maillett Curriculum Vitaei April 2008.

23. AFFI International Conference in Finance (ParisODe2grapers)0

24. TEAM Seminar, University of PanghEorSorbonndParis, February 200paper)

25. FinanseifSeine Workshop (Papisl 2002 1 paper)

26. GRIFI ConferemcEinancial EconometricsNlaile20021 paper)

27. X" Intenational Conference in Forecasting Financial Markets (Lordgmapéay 2002
28. XIX"dJourdes de Miéamnomie Appl@iRennes, June 200&hair, 1 paper)

29. XII" International Meeting of theOGIBR International Economics and Bandeaax, June 200gaper)
30. IX"Multinational Finance Association ConferenCygRespy3osy 2002paper)

31. XIX" AFFI International Conference in Finance (Strasbourd,chaig 2Gfi&cussion, 2 papers)
32. LVII"European Mag of the Econometric Society (Venice, Alguep@)02

33. SIRIF Conference on Financial Econometrics (Edinburgl Aagest 2002

34. INQUIRE UK Conference on Higher Moments (London, Seftpaps) 2002

35. IX"International MeefidgdCSEG (Boulogne, November2pager)

36. AFFI International Conference in Finance (Paris, Deteraper)2002

37. Advances in Financial Econometrics, Univek8i{yPafiBamnsiary 2008 paper)

38. X"International Conferencedadfimg Financial Markets (Paris, J2@&2083, 1 chair)
39.XX™aJourdes de Miéamnomie Appliddéentpellier, June 2A0&ha)jr

40. XX" AFFI International Conference in Finance (Lyon; Juclea®(03

41. VII"IME Conferenceofi.yune 2083 paper)

42. X" International Meeting of ACSEG (Nantes, Novenibea@03

43. AEA - Stock Market Conference (Paris, Aprll g@pdr, 1 chair)

44, International Conference of the Euro Working Group (Patisheiay 2004

45 International ESN Conference (Brugge, Mayl20éder)

46.XX1" aJourges de Miéamnomie Applilidiée, June 2004 discussion, 1 khair

47. XM International Conference in Forecasting Financial Markets (Papapaung apai4
48. GRETA International Conference in Financial Econometrics (Vehipapéne 2005
49. XXII™ International Meeting of theOGIBS Mondsinance (Strasbourg, Junelgdier)
50. XX1%aJourdes de Miéomnomie AppliiiéEmmamet, @05 1 chajr

51 XX1"'AFFI International Conference in Finance (La Defens8, damer&005

52. XXXII"European Finance Association Conference (Mosetwisdussi@d05

53. Intenational Conference oralatmputati@hangsha,gus2005- 1 paper

54. V"Workshop on SOM (PSgptember 20DPpapers)

55. International Meeting of ICANN (Warsaw, Septenea/23)

56. International Conference on Financial Forecastingt{lbe@ii2 papers

57. XlI" International Meeting of ACSBE@¢illdNovember 20@5papsr

58. Advances in Financial Econometrics, UnivetsitjPatrdadasemi3f® - 4 papey

59. EC2Insurance dridanc€onfererftstanbuDecember 20@papeay

60 Internati@l Conference on High Frequency Finance (Konstahzpdyas) 2006

61. XXIllith dJourées de Miéomnomie AppligiMantes, June 200&liscussion, 1 chpapers)
62. XXII "AFFI International Conference in Finance (Poitiers] Jize ROP6

63. International ESNNConference (Brugge, May23id)ers)

64 XXII " AFFI International Conference in Finance (Bordeauxi Jpa@@G)7

65 XX1*'aJourdes de Miémmnomie AppliFéiourglune 2002 papers

66. X"European Workshop on Efficiency and Product{litie Ahaigs200T papgr

67.V " International Financial Research Forum, EuroplacEiiastitat (Paris, Junel2paer)
68 LVI " Annual CongreSSE (ParisSeptember 200 paer)

69. Advances in Financial Econometrics, UniveldtyR#rEsiosember 20@papers)
70.Internation&onfereme®lath. and Stat. MetHod&ctuarial. Scielarel Finan@éeniceMarch 2008L paper)
71. Financial Risks IntemnmaitiForum (Paris, March-2008pgr

72. XXV aJournées de MicroéconomiedqpelibrieRéunion, May -2Dpaper)

73 XXI 11" AFFI International Conference in Eilandare 2008 papgr
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Personal Invitations

- University of HECLausannelBF), invited talk oroRisk Measurement and Market
Turbulencé, March 2004.

- University of Par$0 (MODEM), invited talk ordRisk Measurement and Market
Turbulencé, June 2004.

- University of Cyprus (HERMES), invited talk @visk Measurement ariarket
Turbulencé, June 2004.

- University of Bristol (Economic Dpt), invited talk @wolatility and Turbulena®
November 2006.

- University of Pari$0 ECONOMIx), invited talk o@Asset Valuatian April 2008.

- Universita dela Svizzera ltaliana, i$tinaozdlugano), invited talk asset Pricing
Spring 208(tbs).

Other Activities

u Academic Referee for:

Revue Economique, Revue d'Economie Politique, Annales d'Economie et de Statistiques, Econom
Financé\ctualité Boomiquelournal of Forecastindpurnal of Multinational Finandeuropean

Journal of Finan¢c&inancial Modelling, European Financial Management JQuraatitative
Finance,Journal of Statistical Planning and Infereftgopean Journal of Operatibna
Researchlournal of Empirical Finance

a Edition
Associate Editor gfhe European Journal of Finai2@0220085.

a Administrative Activities

M President a n dCenteofar Advanced Bdsearthhire Ass&Et -Allddafdn
Association (sincé@s).

1 Member of the Boarddodommission de perfectiGhnemernt t he Master
Ma n a g e Mastert Gestion des yisfjube University of Evry (since 2002).

1 Member of the Expert Committee&¢mmission de spépiaistae University of Evry
(20022007.

1 Codirector of the joint program in Finance between the Higher School of Economics
(Russia) and the University of PA(20012007.

1 Member of thé@Best PhD in Finance Committee of A HFUr onext 6 (2006) .

1 International Expert in Asset Managainfor the World Bank Pension Fund Project
(Juneduly 2005).

1 International Experlin Financdor the Austrian Science Foundatidghe New PhD in
Finance of the University of VierfPilngram Proje¢September 2004).

1 Memler of the Admission Jur0002004) for the ESCHEAP European School of
Management, for the Masters in FinaMesier Rechesclkd®laster Prof the University
Parisl, for the Master in Finance of ESA (Beirut).

1 Vicepresident and €b 0 u n d e r FinanesurSeini e AGs s 0 c i"Metwork for a n d
Financial Research” (NFR), joint research association ef &adishe ESCGEAP
(20062004).
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1 Codirector of theDEA MonnaiBanquEinanc¢Master Program in Finance) at the
University of Pari$ (20012003).

1 Organizor ol EAM/CNRS Parisl Weekly Internaleédninar (1992001).

1 Member of the Scientific Committee of tR&AM/CNRS Doctoral Program
Commission (1998000).

a Scientific and Organization Committees

1 Member of the Scientific Committee of the AFFI conéerénmeld in June 2007
(Bordeaux) and June 2008 (Lille).

1 Member of the Scientific Committee (since 2001) dbtiraées de Mioboomie Appliquée
held in June 2002 (Rennes), June 2003 (Menjpéune 2004 (Lilleyune 2005
(Hammamef)June 2006 (Nanjesune 2007 (Fribourgidalune 2008 (La Réunion).

1 Co-organizor of the Europlace Job Market in Finance held in May 2005 (Paris, ESCP
EAP) and in November 2007 (Paris, Mutualité).
1 Member of the Scientific Committee ofibae 200Buropean Investment Review Conference

T Memberoft he Sci ent i f iApplie€Econometrid Associatiofirancial
Market Conferenée i n A p r i) andirkOetobér2006R Athremsks

1 Member of the Scientific Committee andbacogani zor of the OFoOTr ¢
Mar ket s Conf er 2003cand June 2004 at dBSCPHAR d-uropean
School of Managememiviw.cibef.com)

1T Coorganizor of t h emoémtr astdl dgset Brining Mbtiels and

Re |l at e dFinanesotBemasdociation, held ohe 29 of April 2002 at thESCR
EAP European School of Management

1 Co-chairman of the firsEuropean Investment Review Annual Geldfareraris in
September 20Gvww.theeir.com)

a Ph. D. Jury
1 Stéphane Rinaad oDynamic of Choices: Mo del and
at the University Parlsunder the supervision of Pr. Louis t@&ayboua, with Honors,
4" of September 2003.
T Kamel Laaradh, oOPension Fund Perf ommance

the University of Orléans under the supervision of Pr. Cyrille Piateky, with Héhors, 22
of November 2007.

u Ph. D. Students (co-direction)

1 Patrick Kouontcho{2004- 2008) Soine Uses dii gh Fr equency, Dat a
PhD in Economics at the Ueisity Pari@ under the supervision of Prhierry

Chauveau
1 Paul Merlin, (2004- present , OAsset Al l ocation and Ri s
Applications for Alternative IlivergityBariament s é

1 under the supervisiohPr. Thierry Chauveau.
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1 Benjamin Hamidi, (200® present , oOPortfolio I nsurance andc
Regression Applications i n Fi nanlcuadér, PhD
the supervision of Pr. Thierry Chauveau

1 Guillaume Bagnargsg2006- present ,Recovering InvestorBeliefs and Preferences
from Option Prices , PhD i n Economi clsundertthe supevisibhn i v e r

of Pr. Christian de Boissieu.

u Association Affiliations

1 Institutional Membernf the French Financéssociation AFFI), Member of the
European FinandidManagement Association (EFMA) and of the SUERF.

1 Founder and President of the associ&®RAA (since 2008).

1 Cofounder and Vicpresident of the associatiGimancsurSeingwww.financesur
seine.comand Active Member of the Network for Financial Rese200RZ004.

1 Member of the Economic Committe€@ommission des affaires écpudrhguésG
(20022003).

1 Member of the AFG Expert Panel on Hedge Funds (0% 2nd Volatility (June
2003) for reports to the French Regulatory Authewty@B).

u Consulting Experiences (1994-2008)

Pension Fund (World Bank), Economic Studies (CDC), Performance Measurement and Risk
Management (NSMD), Funds Picking and Assmtafibn (ABN Amro NV and ABN Amro
France), Hedge Funds (ABN Amro AM UK, ABN Amro France).

a Distinctions
1 Academic Fellow of the Europlace Institute of Finanmee2006

1 Best French Young EconomiSthort listedn 20@ (Pr. Philippe Martinand Thomas
Piketty winners) and in 20@Br.PierreCyril Hautcoeur)

M Referred inthéeWh o 6 s side 2005.

u References

71 Professor Thierry Chauveadrull Professor of Economiand Director of Research,
University Pari¢ Panthé@orbonn®SES CESCNRS, 106bv de | -@59647pi t al ,
Paris Cedex 13; tet33 1 44 07 82 68 (Direct line; Office hours).

1 Professor Christian de Boiss@u-ull Professor of Economics, University Phris
Panthé&orbonn€hief Economist at the COECCIP, 27 avenue de Friedlaad5 008
Paris; te1 +33 155 65 55 65.

1 ProfessorCatherine Sofed Full Professor of Economics amtbad of CESCNRS
TEAM Laboratory, University Pafifanthé&@orbonnISES CESCNRS, 106 bv de
| 6 h1 prbed7aHarjs Cédex 13;teB3 1 44 07 820 (Office hours).

1 Professor Christophe Mous8uProfessor of Finance, formelead of the Finance
Department; ESGBAP, 79 avenue de la Républiqu@é5609 Paristel: +33 1 49 23
20 00 (Office hours).
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1 Mr. Stéphane CorsaleftiCEO, Asset Allocation Addrs (ABNAMRO); 3 avenue
Hoche F75008 Paris; tetr33 1 56 21 87 56 (Direct line).

a International Academic References
1 ProfessorCharles Corradd Professor of Financ&jassey Universjbauckland (New
Zealand)Email:c.j.corrado@massey.ac.nz
Host: http://college-of-business.massey.ac.nz/commerce/Corrado.asp
1 ProfessorRenato Galvdo Flores Juniér Professor of Financial cBnometrics,
EPGE/FGV, Rio de Janeir@razil) Email:rflores@fgv.br
Host: http://epge.fgv.br/portal/pessoas/docente/2023.html
1 ProfessorMichaél Rckinger - Professor of Finance, HEC Lausanne, Lausanne
(SwitzerlandEmail:michael.rockinger@unil.ch
Host: http://www.hec.unil.ch/mrockinger/

u Others

Language$rench (Mother Tongue), English (Working Knowledge), Spanish (Beginner).
Computing SkilldJNIX, Pascal, SQL, MS OFFICE, Scientific Workplace, Rats, Gauss, SAS,
MathematicaylatLab,PerTrac, Microps&P,Morningstar, BarraOn€pgendi.

Leisires Karate (Black Bedt First Dan; Vicehampion of France Junior 91)kido (beginner);
Percussion (Classical Dr u mde); TravSlingeabroad.or 6 Leve
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