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           ___________Main Activities 
 

¶ Head of Research, AAAdvisors (ABN AMRO, since 1998) 
Responsible for Quantitative Research; Performance Measurement, Style Analysis and Risk 
Control; Fund Picking and Process Developments; Meetings with Clients, Prospects and 
Portfolio Managers; Design of Structured Products; Specialized in Hedge Funds Strategies and 
Risk Management; Financial Advisor for Structured Portfolios; Design of Financial Decision 
Tools (Market Timing, Asset Allocation, Risk Follow-up, Market Neutral Hedgingé) for 
Portfolio and Risk Managers; Quantitative Portfolio and Fiduciary Management. 

¶ CEO, AAAdvisors-QCG (ABN AMRO, since 2004)  
Providing Quantitative support for strategies, risk management system, asset allocation, style 
analysis. 

¶ Head of Research and CEO, Variances (since 2004) 
Providing Academic and Professional Research for Asset Managers, Financial Institutions, 
Governmental Institutions, Public Companies, Data Providers, Financial Soft Editors, Hedge 
Funds, Pension Funds and Private Bankers. 

¶ Lecturer in Economics, University of Paris-1 Panthéon-Sorbonne (Full civil servant 
position since 1997; Part time sheet in 2008) 

Lectures in International Finance, Finance, Financial Econometrics, Econometric Software and 
Finance (Masters and PhD program in Finance). 

¶ 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 attendances. 
 
 

           ________Previous Positions 
¶ Professor of Finance, ESCP-EAP European School of Management (Affiliated 

position - Part time sheet, 2000-2004) 
Lectures in Risk Management and Advanced Portfolio Management (various Masters). 

¶ 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
http://team.univ-paris1.fr/trombi/maillet/maillet.htm
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 ______           _______________  

Education 
1997: Ph. D. in Economics (òMarket Efficiency and Performance Measurementó - with 
Honors), University of Paris-1, under the supervision 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 Paris-1. 
1993: M.Sc. in Finance (with Honors), University of Paris-1. 
1992: M.Sc. in Economics (with Honors), University of Paris-1. 
 

           ______On Going Education 
2008: National Diploma for the capacity of directing Ph.D. Theses (òHabilitation à diriger des 
recherches en sciences économiques et de gestionó), University of Paris-1, under the supervision of 
Professor Thierry Chauveau. 
2008: PhD in Applied Mathematics (òConnexionist Approaches in Finance: Four 
Applicationsó). 
 

        __________Current Teaching 

2004-2008: University Paris-1 (lectures) 
- Financial Econometrics ð Master Courses (5th year in Applied Mathematics - Master 

Recherche, in Economics - Master Recherche and in Finance - Magistère de Finance): 40 hours. 
- Econometric Software training - 5th year in Applied Mathematics ð Master Recherche and 

in Economics, Master Recherche:  20 hours. 
- Advanced Portfolio Management ð 5th year in Economics, Master Professionel Banque-

Finance: 20 hours. 
 

       _____Other Teaching Experiences 

1993/2004: various (class teaching and lectures) 
Monetary Economics (1st year), Statistics (1st year), Financial Mathematics (3rd year and 
practitioners), Computers and Applied Information Technology (1st year and 5th year), 
Macroeconomics (3rd year), Financial Macroeconomics (4th year), Financial Microeconomics (4th 
year), Finance (4th year), International Finance (4th year), Financial Econometrics (5th year), Risk 
Management (3rd year and MSc), Portfolio Management (MSc, EMBA). 
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                  __Visiting Positions Abroad 

2001-2007:  Higher School of Economics - Moscow (Russia) - lectures 
- Applied Financial Econometrics (MSc): 20 hours 

2006: University of Bristol (UK) - Visiting Academic at the Finance Dpt (November 06) 
2002: London School of Economics (UK) - Visiting Academic at the FMG 
 

                            Research 

ü Topics 
International Finance, Asset Pricing, Performance Measurement, Financial Econometrics, 
Portfolio Optimization, Asset Allocation, Volatility and Risk Management, Hedge Funds. 

 

ü Affiliations 
AAAdvisors-QCG (ABN AMRO), Variances, CES/CNRS ð University of Paris-1 and Europlace 
Institute of Finance. 

 

ü Publications and Research 
 

 Peer Reviewed Articles. 

¶ Boucher Ch., B. Maillet and Th. Michel, (2008), òDo Misalignments Predict Aggregated Stock Market 
Volatility?ó, Economics Letters, forthcoming 2008, 10 pages. 

¶ Rousset P., Ch. Guinot and B. Maillet, (2006), òUnderstanding and Reducing Variability of SOM 
Neighborhood Structureó, Neural Networks 19(6-7), 838-846. 

¶ Maillet B. and Th. Michel, (2005), òThe Impact of the 9/11 Events on the American and French Stock 
Marketsó, Review of International Economics 13(3), 597-611. 

¶ Maillet B. and Th. Michel, (2005), òTechnical Analysis Profitability when Exchange Rates are Pegged: A 
Noteó, European Journal of Finance 11(6), 463-470. 

¶ Jurczenko E., B. Maillet and B. Negréa, (2004), òA Note on Skewness and Kurtosis Adjusted Option 
Pricing Models under the Martingale Restrictionó, Quantitative Finance 4(4), 479-488. 

¶ Maillet B., M. Olteanu and J. Rynkiewicz, (2004), òCaractérisation des crises financières à l'aide de modèles 
hybrides (HMC-MLP)ó, Revue dõEconomie Politique 114(4), 489-506. 

¶ Chauveau Th., S. Friederich, J. Héricourt, E. Jurczenko, C. Lubochinsky, B. Maillet, Ch. Moussu, B. Négrea 
and H. Raymond-Feingold, (2004), òLa volatilité des marchés augmente-elle ?ó, Revue dõEconomie Financi¯re 
74, 17-44.   

¶ Maillet B. and Th. Michel, (2003), òA Market Shock Index based on Multiscale Analysisó, Quantitative 
Finance 3(2), 88-97. 

¶ Maillet B. and Th. Michel, (2002), òQuelle a été l'ampleur de la crise financière de Septembre 2001 ? Une 
mise en perspectiveó, Revue dõEconomie Financi¯re 67, 269-276. 

¶ Capelle-Blancard G., E. Jurczenko and B. Maillet, (2001), òThe Approximate Option Pricing Model: 
Performances and Dynamic Propertiesó, Journal of Multinational Financial Management 11(4-5), 427-443. 

¶ Maillet B. and Th. Michel, (2000), òFurther Insights on the Puzzle of Technical Analysis Profitabilityó, 
European Journal of Finance 6(2), 196-224. 

¶ Maillet B. and H. Raymond, (1998), òVariabilité du risque systématique : une étude du bêta sur le marché 
français des actionsó, Banque et Marchés 37, 14 pages. 

¶ Maillet B. and Th. Michel, (1998), òUne étude empirique de la performance de l'analyse technique sur le 
marché des changesó, Banque et Marchés 34, 11 pages. 

¶ Maillet B. and Th. Michel, (1997), òMesure de temps, information et distribution des rendements intra-
journaliersó, Journal de la Société Statistique de Paris 138(4), 89-120. 
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 Book Chapters 

¶ Jurczenko E. and B. Maillet, (2006-d), òIntroduction to Multi-moment Asset Allocation and Pricing 
Modelsó, in Multi-moment Asset Allocation and Pricing Models, Jurczenko-Maillet (Eds), John Wiley & Sons ð 
New-York, 21-24. 

¶ Jurczenko E. and B. Maillet, (2006-c), òTheoretical Foundations of Higher Moments when Pricing Assetsó, 
in Multi-moment Asset Allocation and Pricing Models, Jurczenko-Maillet (Eds), John Wiley & Sons ð New-York, 
Chapter 1, 1-36. 

¶ Jurczenko E., B. Maillet and P. Merlin, (2006), òHedge Funds Portfolio Selection with Higher-order 
Moments: A Non-parametric Mean-Variance-Skewness-Kurtosis Efficient Frontieró, in Multi-moment Asset 
Allocation and Pricing Models, Jurczenko-Maillet (Eds), John Wiley & Sons ð New-York, Chapter 3, 51-66. 

¶ Jurczenko E. and B. Maillet, (2006-b), òThe 4-CAPM: in between Asset Pricing and Asset Allocationó, in 
Multi-moment Asset Allocation and Pricing Models, Jurczenko-Maillet (Eds), John Wiley & Sons ð New-York, 
Chapter 6, 113-164. 

¶ Maillet B. and P. Merlin, (2005), òCompleting Hedge Fund Missing Net Asset Values using Kohonen Maps 
and Constrained Randomizationó, in Artificial Neural Networks: Formal Models and Their Applications, Duch et 
al. (Eds), Lecture Note in Computer Science, Volume 3697,  Springer Verlag - Berlin, Part II, 923-928. 

¶ Maillet B. and P. Rousset, (2003), òClassifying Hedge Funds using Kohonen Mapó, in Connectionist 
Approaches in Economics and Management Sciences, Series in Advances in Computational Management Science, 
Vol. 6, Cottrell-Lesage (Eds), Kluwer Academic Publisher, 2003, 233-259. 

¶ Jurczenko E. and B. Maillet, (2001), òThe 3-CAPM: Theoretical Foundations and a Comparison of Asset 
Pricing Models in an Unified Frameworkó, in Developments in Forecast Combination and Portfolio Choice, Series in 
Financial Economics and Quantitative Analysis, Dunis-Moody-Timmermann (Eds), John Wiley & Sons ð 
New-York, Chapter 13, 239-273. 

 

 Book Edition 

¶ Jurczenko E. and B. Maillet, (2006-a), Multi-moment Asset Allocation and Pricing Models, Jurczenko-Maillet 
(Eds), John Wiley & Sons ð New-York, 236 pages. 

 

  Submitted works 

¶ Kouontchou P. and B. Maillet, (2008), òRoses des vents, ®ventails et explosions dõ®toiles sur le march® 
français : caractérisation, mesures et applicationsó,  35 pages - in Banque et Marchés, accepted with revisions. 

¶ Hamidi B., E. Jurczenko and B. Maillet, (2008), òD'un multiple conditionnel en assurance de portefeuille : 
CAViaR pour les gestionnairesó, 20 pages - in Banque et Marchés, revise and resubmit. 

¶ Jurczenko E., B. Maillet and P. Merlin, (2008), òEfficient Frontier for Robust Higher-moment Portfolio 
Selectionó, 30 pages ð in Journal of Economic Dynamic and Control, first round. 

¶ Kouontchou P., B. Maillet and I. Mathur, (2008), òMeasures of the Compass Rose Phenomenon on French 
Stock Marketó, 6 pages - in Economics Letters, first round. 

¶ Kouontchou P., B. Maillet and I. Mathur, (2008), òOn the Impact of the Compass Rose Phenomenon on 
GARCH Estimationó, 6 pages - in Economics Letters, first round. 

 

¶ Bagnarosa G., C. Corrado, E. Jurczenko and B. Maillet, (2008), òPricing Option on Volatility with 
Pad®ó, 30 pages ð to be re-submitted. 

 

¶ Maillet B., J.-Ph. M®decin and Th. Michel, (2008), òHigh Watermarks of Market Risksó, 67 pages ð to be 
submitted. 

 
 
 
 
 
 
 
 
 
 
 

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

¶ Bagnarosa G., C. Corrado, E. Jurczenko and B. Maillet, (2008), òAn Implicit Martingale Restriction in a 
Closed-form Higher Order Moments Option Pricing Formula based on Multipoint Padé 
Approximantsó, mimeo, 35 pages. 

¶ Kouontchou P. and B. Maillet, (2007), òRoses des vents, ®ventails et explosions dõ®toiles sur le marché 
français : caractérisation, mesures et applicationsó, mimeo, 35 pages. 

¶ Jurczenko E. and Maillet B., (2005), òThe 4-CAPM: in between Asset Pricing and Asset Allocationó, mimeo, 
79 pages. 

¶ Olteanu M., J. Rynkiewicz and B. Maillet, (2005), òNon-linear Analysis of Shocks when Financial Markets 
are subject to Changes in Regimeó, mimeo, 18 pages. 

¶ Olteanu M., J. Rynkiewicz and B. Maillet, (2004), òCaractérisation des crises financières à l'aide de modèles 
hybrides (HMC-MLP)ó, Preprint du SAMOS, Université de Paris-1, 21 pages. 

¶ Jurczenko E. and B. Maillet, (2003), òThe 4-CAPM: Theoretical Foundations and a Comparison of Asset 
Pricing Models in an Unified Frameworkó, Working Paper in Finance Series, ESCP-EAP, 74 pages. 

¶ Maillet B. and Th. Michel, (2003), òA Market Shock Index based on Multiscale Analysisó, Documents de 
Travail du TEAM, Université de Paris-1, 20 pages.  

¶ Rousset P. and B. Maillet, (2003), òClassifying Hedge Funds using Kohonen Map: A First Attemptó, 
Preprint du SAMOS, Université de Paris-1, 23 pages. 

¶ Jurczenko E., B. Négrea and B. Maillet, (2002), òRevisited Multi-moment Approximate Option Pricing 
Models (Part 1)ó, Discussion Paper of the LSE-FMG n°430, 84 pages.       

¶ Jurczenko E., B. Négrea and B. Maillet, (2002), òSkewness and Kurtosis Implied by Option Prices: A 
Second Commentó, Discussion Paper of the LSE-FMG n°419, 32 pages.      

¶ Maillet B. and Th. Michel, (2002), òHow Deep was the September 2001 Stock Market Crisis? Putting 
Recent Events on the American and French Markets into Perspective with and Index of Market Shocksó, 
Discussion Paper of the LSE-FMG, n°417, 14 pages.        

¶ Jurczenko E. and B. Maillet, (2001), òThe 3-CAPM: Theoretical Foundations and a Comparison of Asset 
Pricing Models in an Unified Frameworkó, Documents de Travail du TEAM, Université de Paris-1, 63 pages. 

¶ Capelle-Blancard G., E. Jurczenko and B. Maillet, (2001), òThe Approximate Option Pricing Model: 
Empirical Performances and Simple Dynamic Propertiesó, Documents de Travail du TEAM, Université de Paris-
1, 36 pages. 

¶ Capelle-Blancard G., E. Jurczenko and B. Maillet, (2001), òThe Approximate Option Pricing Model: 
Empirical Performances on the French Marketó, Documents de Travail du TEAM, Université de Paris-1, 55 
pages. 

¶ Chauveau Th. and B. Maillet, (1998), òEstimations de ôb°tas flexiblesõ : le cas du marché parisienó, 
Documents de Travail de la Caisse des Dépôts et Consignations, n°1997-03/FI, 30 pages.           

¶ Chauveau Th. and B. Maillet, (1998), òDeux nouvelles mesures de performanceó, Documents de Travail de la 
Caisse des Dépôts et Consignations n°1997-03/FI, 51 pages.        

 

 Other Works 

¶ Chauveau Th., S. Friederich, J. Héricourt, E. Jurczenko, C. Lubochinsky, B. Maillet, Ch. Moussu, B. Négrea 
and H. Raymond-Feingold, (2004), òRéactions des autorités de marchés pendant et après les crises 
financières : causes, bilan et perspectivesó, mimeo, 18 pages.       

¶ Lubochinsky C. and B. Maillet, (2003), òBeaucoup de bruit autour de la volatilitéó, in Recueil dõopinion sur la 
Volatilité, publication of the AFG-ASFFI,  12 pages.  

¶ Chauveau Th., J. Héricourt, E. Jurczenko, C. Lubochinsky, B. Maillet, B. Négrea and H. Raymond-
Feingold, (2003), òLa volatilité des marchés augmente-elle ? Théorie et mise en perspective historiqueó, 
mimeo, Discussion Paper of the NRF, 53 pages.  

¶ Maillet B. and Th. Michel, (2002), òMise en perspective des dernières turbulences de marché à l'aide d'un 
indice de criseó, Bulletin de la COB, 8 pages. 

¶ Lubochinsky C. and B. Maillet, (2002), òGestion alternative : un nouvel enjeu pour le marché françaisó, 
Recueil dõopinion sur la Gestion Alternative, publication of the AFG-ASFFI, 65-73. 
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¶ Jurczenko E., B. Négrea and B. Maillet , (2002), òSimplified Multi-moment Approximate Option Pricing 
Modelsó, Université de Paris I, mimeo, 54 pages. 

¶ Maillet B. and Th. Michel, (2001), òQuelle est la gravité de la crise financière de septembre 2001 ?ó,  Flash, 
CDC-IXIS Publication, 4 pages. 

¶ Chauveau Th. and B. Maillet, (2001), òPerformance: A Generalization of Traditional Measuresó, Université de 
Paris I, mimeo, 60 pages. 

¶ Maillet B. and Th. Michel, (1998), òVolume Time-scale and Intra-day Returns Densityó, Université de Paris I, 
mimeo, 25 pages. 

 
 Works in Progress 
¶ Kouontchou P. and B. Maillet, (2008), òICA-based High Frequency VaR for Risk Managementó, 8 pages. 

¶ Kouontchou P. and B. Maillet, (2008), òHigh-frequency Market Risk Scenarii by Independent Component 
Analysis: Method and Applicationó, 39 pages. 

¶ Kouontchou P. and B. Maillet, (2008), òA Robust Conditional Multi-moment Asset Pricing Model with 
High-frequency Data and Heterogeneous Market Participantsó, 46 pages. 

¶ Kouontchou P., B. Maillet and T. Michel, (2008), òRecovering an Intrinsic Well-behaved Business Time 
from Market Pricesó, 29 pages. 

¶ Filippi P., P. Kouontchou, B. Maillet and P. Merlin, (2008), òAnalyse de style, classification de fonds et  
cartes auto-organis®es de Kohonenó, 45 pages. 

¶ Maillet B. and P. Merlin, (2008), òTime-series Completion and Scenarii Generation for Robust Asset 
Allocation and Risk Measurementó, 32 pages. 

¶ Sorjamaa A., A. Lendasse, B. Maillet and P. Merlin, (2008), òConditional Robust Flexible Completionó, 10 
pages. 

¶ Bagnarosa G., E. Jurczenko and B. Maillet, (2008), òRecovering Constrained Implied Risk-neutral Moments 
for Option Pricing with a Parallel Stochastic Hybrid Self-adapted Genetic Algorithmó, 35 pages.  

¶ Hamidi B., J-L. Prigent and B. Maillet, (2008), òTime-Varying Proportion Portfolio Insurance based on a 
CAViaR Approachó, 29 pages. 

¶ Hamidi B., E. Jondeau and B. Maillet, (2008), òCentile Regression Approaches for Crisis Analysisó, 26 
pages. 

¶ Boucher Ch. and B. Maillet, (2008), òA New Richter Scale for Stock Marketsó, 20 pages. 

¶ Boucher Ch. and B. Maillet, (2008), òOne Century of Financial Crises on the American Stock Marketó, 6 
pages. 

 

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

1. TEAM seminar, University of Paris I Panthéon-Sorbonne (Paris, March 2000 - 1 paper)  
2. Vth Spring Meeting of Young Economists (Oxford, March 2000 - 2 papers)  
3. TEAM Seminar, University of Paris I Panthéon-Sorbonne (Paris, Mai 2000 - 1 paper)  
4. VII th International Conference in Forecasting Financial Markets (London, May 2000 - 2 papers)  
5. XVII th òJournées de Micro-économie Appliquéeó (Québec, June 2000 - 1 paper)  
6. XVII th International Meeting of the GDR-CNRS Money and Finance (Lisbon, June 2000 - 2 papers, 1 discussion)  
7. XVII th AFFI International Conference in Finance (Paris, June 2000 - 1 paper)  
8. Ist International Portuguese Finance Network Conference (Braga, July 2000 - 1 paper)  
9. IXth European Financial Management Association Meetings (Athens, July 2000 - 1 paper)  
10. IVth International Congress on Insurance, Mathematics and Economics (Barcelona, July 2000 - 2 papers)  
11. ILth Conference of AFSE (Paris, September 2000 - 1 paper)  
12. XIIIth Australasian Finance and Banking Conference (Sydney, December 2000 - 1 paper)  
13. VIIIth International Conference in Forecasting Financial Markets (London, May 2001 - 4 papers)  
14. XVIII th òJournées de Micro-économie Appliquéeó (Nancy, June 2001 - 1 chair, 1 discussion)  
15. XVIII th International Meeting of the GDR-CNRS Money and Finance (Pau, June 2001 - 1 chair, 1 discussion)  
16. TEAM Seminar, University of Paris I Panthéon-Sorbonne (Paris, June 2001 - 1 paper)  
17. XVIII th AFFI International Conference in Finance (Namur, June 2001 - 1 paper)  
18. Xth European Financial Management Association (Lugano, June 2001 - 2 papers)  
19. VIIIth Multinational Finance Association Conference (Verona, June 2001 - 1 paper)  
20. SIRIF Conference on Performance Measurement (Edinburgh, July 2001 - 1 paper)  
21. VIIIth International Meeting of ACSEG (Rennes, November 2001 - 1 paper)  
22. IIIrd Conference on Applications of Physics in Financial Analysis (London, December 2001 - 1 paper)  
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23. AFFI International Conference in Finance (Paris, December 2001 - 2 papers) 
24. TEAM Seminar, University of  Paris I Panthéon-Sorbonne (Paris, February 2002 - 1 paper) 
25. Finance-sur-Seine Workshop (Paris, April 2002 - 1 paper) 
26. GRIFI Conference on Financial Econometrics (Lille, May 2002 - 1 paper) 
27. IXth International Conference in Forecasting Financial Markets (London, May 2002 - 1 paper) 
28. XIXth òJournées de Micro-économie Appliquéeó (Rennes, June 2002 - 1 chair, 1 paper) 
29. XIIth International Meeting of the GDR-CNRS International Economics and Finance (Bordeaux, June 2002 - 1 paper) 
30. IXth Multinational Finance Association Conference (Paphos - Cyprus, July 2002 - 1 paper) 
31. XIXth AFFI International Conference in Finance (Strasbourg, June 2002 - 1 chair, 1 discussion, 2 papers) 
32. LVII th European Meeting of the Econometric Society (Venice, August 2002 - 1 paper) 
33. SIRIF Conference on Financial Econometrics (Edinburg, August 2002 - 1 paper) 
34. INQUIRE UK Conference on Higher Moments (London, September 2002 - 1 paper) 
35. IXth International Meeting of ACSEG (Boulogne, November 2002 - 1 paper) 
36. AFFI International Conference in Finance (Paris, December 2002 - 1 paper) 
37. Advances in Financial Econometrics, University of Paris-10 (Paris, January 2003-- 1 paper) 
38. Xth International Conference in Forecasting Financial Markets (Paris, June 2003 - 2 papers, 1 chair) 
39. XX th òJournées de Micro-économie Appliquéeó (Montpellier, June 2003 - 1 chair) 
40. XXth AFFI International Conference in Finance (Lyon, June 2003 -  1 chair) 
41. VIIth IME Conference (Lyon, June 2003 - 1 paper) 
42. Xth International Meeting of ACSEG (Nantes, November 2003 - 1 paper) 
43. AEA - Stock Market Conference (Paris, April 2004 - 1 paper, 1 chair) 
44. International Conference of the Euro Working Group (Paris, May 2004 - 1 chair) 
45. International ESANN Conference (Brugge, May 2004 - 1 paper) 
46. XXI th òJournées de Micro-économie Appliquéeó (Lille, June 2004 - 1 discussion, 1 chair) 
47. XIth International Conference in Forecasting Financial Markets (Paris, June 2004 - 1 paper, 1 chair) 
48. GRETA International Conference in  Financial Econometrics (Venice, June 2005 - 1 paper) 
49. XXII nd  International Meeting of the GDR-CNRS Money-Finance (Strasbourg, June 2005 - 1 paper) 
50. XX1st òJournées de Micro-économie Appliquéeó (Hammamet, June 2005 - 1 chair) 
51. XX1tst AFFI International Conference in Finance (La Defense, June 2005 - 3 papers) 
52. XXXIInd European Finance Association Conference  (Moscow, June 2005 - 1 discussion) 
53. International Conference on Natural Computation (Changsha, August 2005 - 1 paper) 
54. V th Workshop on SOM (Paris, September 2005 - 2 papers) 
55. International Meeting of ICANN (Warsaw, September 2005 - 2 papers) 
56. International Conference on Financial Forecasting (Loutraki,  October 2005 - 2 papers) 
57. XII th International Meeting of ACSEG (Marseille, November 2005 - 2 papers) 
58. Advances in Financial Econometrics, University of Paris-10 (Paris, December 2005 - 4 papers) 
59. EC2 Insurance and Finance Conference (Istanbul, December 2005 - 2 papers) 
60. International Conference on High Frequency Finance (Konstanz, May 2006 - 1 paper) 
61. XXIIIth òJournées de Micro-économie Appliquéeó (Nantes, June 2006 - 1 discussion, 1 chair, 4 papers) 
62. XXII  nd AFFI International Conference in Finance (Poitiers, June 2006 - 1 Prize  jury) 
63. International ESANN Conference (Brugge, May 2007 - 2 papers) 
64. XXII  th AFFI International Conference in Finance (Bordeaux, June 2007 - 10 papers) 
65. XX1sst òJournées de Micro-économie Appliquéeó (Fribourg, June 2007 - 2 papers) 
66. Xth European Workshop on Efficiency and Productivity Analysis (Lille, June 2007 - 1 paper) 
67. V th International Financial Research Forum, Europlace Institute of Finance, (Paris, June 2007 - 1 paper) 
68. LVI th Annual Congress, AFSE (Paris, September 2007 - 1 paper) 
69. Advances in Financial Econometrics, University of Paris-10 (Paris, November 2007 - 4 papers) 
70. International  Conference in Math. and Stat. Methods  for Actuarial. Science  and Finance (Venice, March 2008 - 1 paper) 
71. Financial Risks International Forum (Paris, March 2008 - 1 paper) 
72. XXVth òJournées de Microéconomie Appliquéeó (Ile de la Réunion, May 2008 - 1 paper) 
73. XXI II rd AFFI International Conference in Finance (Lille, June 2008 - 1 paper) 
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 Personal Invitations 
- University of HEC Lausanne (IBF), invited talk on òRisk Measurement and Market 

Turbulenceó, March 2004. 

- University of Paris-10 (MODEM), invited talk on òRisk Measurement and Market 
Turbulenceó, June 2004. 

- University of Cyprus (HERMES), invited talk on òRisk Measurement and Market 
Turbulenceó, June 2004. 

- University of Bristol (Economic Dpt), invited talk on òVolatility and Turbulenceó, 
November 2006. 

- University of Paris-10 (ECONOMix), invited talk on òAsset Valuationó, April 2008. 
- Universita dela Svizzera Italiana, Istituto di Finanza (Lugano), invited talk on òAsset Pricingó, 

Spring 2008 (tbs). 

            Other Activities 

ü Academic Referee for: 
Revue Economique, Revue d'Economie Politique, Annales d'Economie et de Statistiques, Economie et Prévisions, 
Finance, Actualité Economique,  Journal of Forecasting, Journal of Multinational Finance, European 
Journal of Finance, Financial Modelling, European Financial Management Journal, Quantitative 
Finance, Journal of Statistical Planning and Inference, European Journal of Operational 
Research, Journal of Empirical Finance. 

 

ü Edition 
Associate Editor of The European Journal of Finance (2002-2005). 
 

 ü Administrative Activities 

¶ President and founder of the òCenter for Advanced Research in Asset Allocationó - CARAA 
Association (since 2008). 

¶ Member of the Board (òcommission de perfectionnementó) of the Master in òRisk 
Managementó (Master, Gestion des risques) of  the University of Evry (since 2002). 

 

¶ Member of the Expert Committee (òcommission de spécialistesó) of the University of Evry 
(2002-2007). 

¶ Co-director of the joint program in Finance between the Higher School of Economics 
(Russia) and the University of Paris-1 (2001-2007). 

¶ Member of the òBest PhD in Finance Committee of AFFI-Euronextó (2006). 

¶ International Expert in Asset Management for the World Bank - Pension Fund Project 
(June-July 2005). 

¶ International Expert in Finance for the Austrian Science Foundation - the New PhD in 
Finance of the University of Vienna Program Project (September 2004). 

¶ Member of the Admission Jury (2000-2004) for the ESCP-EAP European School of 
Management, for the Masters in Finance (Master Recherche and Master Pro) of the University 
Paris-1, for the Master in Finance of ESA (Beirut). 

¶ Vice-president and co-founder of the òFinance-sur-Seineó Association and "Network for 
Financial Research" (NFR), joint research association of Paris-1 and the ESCP-EAP 
(2000-2004). 
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¶ Co-director of the DEA Monnaie-Banque-Finance (Master Program in Finance) at the 
University of Paris-1 (2001-2003). 

¶ Organizor of TEAM/CNRS Paris-1 Weekly Internal Seminar (1998-2001). 

¶ Member of the Scientific Committee of the TEAM/CNRS Doctoral Program 
Commission (1998-2000). 

 

 
 
 
ü Scientific and Organization Committees 

¶ Member of the Scientific Committee of the AFFI conference held in June 2007 
(Bordeaux) and June 2008 (Lille). 

¶ Member of the Scientific Committee (since 2001) of the Journées de Micro-économie Appliquée 
held in June 2002 (Rennes), June 2003 (Montpellier), June 2004 (Lille), June 2005 
(Hammamet), June 2006 (Nantes), June 2007 (Fribourg) and June 2008 (La Réunion). 

¶ Co-organizor of the Europlace Job Market in Finance held in May 2005 (Paris, ESCP-
EAP) and in November 2007 (Paris, Mutualité). 

¶ Member of the Scientific Committee of the June 2008 European Investment Review Conference. 

¶ Member of the Scientific Committee the òApplied Econometric Association Financial 
Market Conferenceó in April 2004 (Paris) and in October 2006 (Athens). 

¶ Member of the Scientific Committee and co-organizor of the òForecasting Financial 
Markets Conferencesó, held June 2003 and June 2004 at the ESCP-EAP European 

School of Management (www.cibef.com). 

¶ Co-organizor of the Workshop on òMulti-moment Capital Asset Pricing Models and 
Related Topicsó, Finance-sur-Seine Association, held on the 29th of April 2002 at the ESCP-
EAP European School of Management 

¶ Co-chairman of the first European Investment Review Annual Conference held in Paris in 
September 2001 (www.theeir.com). 

 

ü Ph. D. Jury 

¶ Stéphane Rinaudo, òDynamic of Choices: Model and Applicationsó, PhD in Economics 
at the University Paris-1 under the supervision of Pr. Louis Levy-Garboua, with Honors, 
4th of September 2003. 

¶ Kamel Laaradh, òPension Fund Performance Measures and Persistence: the UK Caseó, at 
the University of Orléans under the supervision of Pr. Cyrille Piateky, with Honors, 22nd 
of November 2007. 

 

ü Ph. D. Students (co-direction) 

¶ Patrick Kouontchou (2004 - 2008), òSome Uses of High Frequency Data in Financeó, 
PhD in Economics at the University Paris-1 under the supervision of Pr. Thierry 
Chauveau.  

¶ Paul Merlin, (2004 - present), òAsset Allocation and Risk Control: Neural Network 
Applications for Alternative Investmentsó, PhD in Economics from the University Paris-
1 under the supervision of Pr. Thierry Chauveau. 

http://www.cibef.com)/
http://www.theeir.com)/
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¶ Benjamin Hamidi, (2006 ð present), òPortfolio Insurance and Crisis Analysis: Quantile 
Regression Applications in Financeó, PhD in Economics at the University Paris-1 under 
the supervision of Pr. Thierry Chauveau. 

¶ Guillaume Bagnarosa, (2006 - present), òRecovering Investors  Beliefs and Preferences 
from Option Pricesó, PhD in Economics at the University Paris-1 under the supervision 
of Pr. Christian de Boissieu.  

 

 

ü Association Affiliations 

¶ Institutional Member of the French Finance Association (AFFI), Member of the 
European Financial Management Association (EFMA) and of the SUERF. 

¶ Founder and President of the association CARAA  (since 2008). 

¶ Co-founder and Vice-president of the association Finance-sur-Seine (www.finance-sur-
seine.com) and Active Member of the Network for Financial Research (2000-2004). 

¶ Member of the Economic Committee (Commission des affaires économiques) of the AFG 
(2002-2003). 

¶ Member of the AFG Expert Panel on Hedge Funds (June 2002) and Volatility (June 
2003) for reports to the French Regulatory Authority (ex COB). 

 

ü Consulting Experiences (1994-2008) 
Pension Fund (World Bank), Economic Studies (CDC), Performance Measurement and Risk 
Management (NSMD), Funds Picking and Asset Allocation (ABN Amro NV and ABN Amro 
France), Hedge Funds (ABN Amro AM UK, ABN Amro France). 
 
 

ü Distinctions 

¶ Academic Fellow of the Europlace Institute of Finance, since 2006. 

¶ Best French Young Economist: Short listed in 2002 (Pr. Philippe Martin and Thomas 
Piketty, winners) and in 2003 (Pr. Pierre-Cyril Hautcoeur). 

¶ Referred in the òWhoõs Whoó since 2005. 
 
 

ü References 

¶ Professor Thierry Chauveau ð Full Professor of Economics and Director of Research, 
University Paris-1 Panthéon-Sorbonne; MSE ð CES/CNRS, 106 bv de lõh¹pital, F-75647 
Paris Cedex 13;  tel : +33 1 44 07 82 68 (Direct line; Office hours). 

¶ Professor Christian de Boissieu ð Full Professor of Economics, University Paris-1, 
Panthéon-Sorbonne; Chief Economist at the COE - CCIP, 27 avenue de Friedland, F-75 008 
Paris; tel : +33 1 55 65 55 65. 

¶ Professor Catherine Sofer ð Full Professor of Economics and Head of CES/CNRS 
TEAM Laboratory, University Paris-1 Panthéon-Sorbonne; MSE ð CES/CNRS, 106 bv de 
lõh¹pital, F-75647 Paris Cedex 13; tel : +33 1 44 07 81 00 (Office hours). 

¶ Professor Christophe Moussu ð Professor of Finance, former Head of the Finance 
Department; ESCP-EAP, 79 avenue de la République, F-75009 Paris ; tel : +33 1 49 23 
20 00 (Office hours). 

http://www.theeir.com)/
http://www.theeir.com)/
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¶ Mr. Stéphane Corsaletti ð CEO, Asset Allocation Advisors (ABN AMRO); 3 avenue 
Hoche F-75008 Paris; tel : +33 1 56 21 87 56 (Direct line). 

 
 
 
 
 
 
 

ü International Academic References 

¶ Professor Charles Corrado ð Professor of Finance, Massey University, Auckland (New 
Zealand). Email: c.j.corrado@massey.ac.nz. 

Host: http://college-of-business.massey.ac.nz/commerce/Corrado.asp 

¶ Professor Renato Galvão Flôres Junior ð Professor of Financial Econometrics, 
EPGE/FGV, Rio de Janeiro (Brazil). Email: rflores@fgv.br. 

Host: http://epge.fgv.br/portal/pessoas/docente/2023.html 

¶ Professor Michaël Rockinger - Professor of Finance, HEC Lausanne, Lausanne 
(Switzerland). Email: michael.rockinger@unil.ch.  

Host: http://www.hec.unil.ch/mrockinger/ 
 
 
 

ü Others 
Languages: French (Mother Tongue), English (Working Knowledge), Spanish (Beginner). 
Computing Skills: UNIX, Pascal, SQL, MS OFFICE, Scientific Workplace, Rats, Gauss, SAS, 
Mathematica, MatLab, PerTrac, Micropal-S&P, Morningstar, BarraOne, Cogendi. 
Leisures: Karate (Black Belt ð First Dan; Vice-champion of France Junior 91); Aïkido (beginner); 
Percussion (Classical Drums; òSuperioró Level); Motorbike (free-ride); Travelling abroad. 

mailto:c.j.corrado@massey.ac.nz
http://college-of-business.massey.ac.nz/commerce/Corrado.asp
mailto:rflores@fgv.br
http://epge.fgv.br/portal/pessoas/docente/2023.html
mailto:michael.rockinger@unil.ch
http://www.hec.unil.ch/mrockinger/

