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Education



- 2008, PhD, Mathematics, Imperial College London, United Kingdom Contributions to Risk-Sensitive Asset Management, sous la direction de DAVIS Mark - 1997, IMBA, Business administration, University of Ottawa, Canada - 1997, MSc in Management, Grande Ecole Program, ESC de Reims, France



Honors and Awards



- 2012, Nominated for Reims Management School Teaching Innovation Award, Reims, France - 2003, Wilmott Prize for excellence - Certificate in Quantitative Finance, United Kingdom - 1999, Bronze medal for Derivatives Fundamentals Course (DFC), Canada - 1998, Honor for Canadian Securities Course (CSC), Canada



Teaching Areas at RMS



- Market Finance - Corporate Finance - Risk Management - Mathematical Finance



Teaching Languages



- English - French



Main courses taught at RMS



- Préparation au CFA - Niveau 2, Sup de Co Cycle Master - Option pricing and risk management, Sup de Co Cycle Master - Financial risk management, Sup de Co Cycle Master - Palatine Private Banking 2, Sup de Co Cycle Master - Corporate finance, International MBA - Evaluation et théories financières, MS AFI - Anglais, MS AFI - Quantitative Methods 1, MSc Finance and International Banking - Behavioural Finance, MSc Finance and International Banking



Course Coordination at RMS



- Financial risk management, Sup de Co Cycle Master - Option piricing and risk management, Sup de Co Cycle Master



A. RESEARCH ACTIVITY Areas of research



- Financial mathematics, Stochastic control - Risk management, Dynamic portfolio theory and applications, Behavioural finance



Membership of Scientific Organizations • Since 2009, Member of Society for Industrial and Applied Mathematics • Since 2008, Member of Bachelier Finance Society • Since 2002, Member of Professional Risk Manager's International Association • Since 2000, Member of CFA Institute • Since 2000, Member of Global Association of Risk Professionals



Conference organization / Track chair / Workshop coordination • LLEO Sébastien, 2013, Workshop coordination, Workshop in Honour of Professor William T. Ziemba, Reims Management School, Reims, France.



Research Programs Participation • Since 2010, Member of RMS 'V and P' research centre (Value and Persuasion Research Center)



Editorial Participation and Scientific Reviewing • Since 2013, Member of the editorial board of 'Quantitative Finance Letters (QFL)' • Since 2010, Reviewer for 'Mathematical Finance' • Since 2009, Reviewer for 'Financial Analysts Journal' • Since 2009, Reviewer for 'IMA (Institute of Mathematics and its Applications) Journal of management mathematics' • Since 2009, Reviewer for 'SIAM (Society for Industrial and Applied Mathematics) Journal on Control and Optimization' • Since 2009, Reviewer for 'SIAM (Society for Industrial and Applied Mathematics) Journal on Financial Mathematics' • Since 2009, Reviewer for 'Wilmott Journal'



B. PUBLICATIONS / COMMUNICATIONS



Peer-Reviewed Articles • LLEO Sébastien, ANDRUSZKIEWICZ Grzegorz, DAVIS Mark, 2013, Taming Animal Spirits: Risk Management with Behavioural Factors, Annals of Finance , (Vol.9, Issue 2) : pp.145-166. • LLEO Sébastien, Davis M., 2013, Jump-Diffusion Risk-Sensitive Asset Management II: Jump-Diffusion Factor Model, Society for Industrial and Applied Mathematics Journal on Control and Optimization , (Vol 51, n°2) : pp.1441-1480. • LLEO Sébastien, FIMBEL Eric, GUIDICI Sylvie, KARYOTIS Catherine, 2012, Societal and Interdisciplinary Reading of Systemic Risk / Une lecture sociétale et interdisciplinaire du risque systémique, Resaddersse International, (n°10) : pp.12-31. • LLEO Sébastien, ZIEMBA William T., 2012, Stock market crashes in 2007-2009: were we able to predict them?, Quantitative Finance, (Vol 12, issue 8) : pp.1161-1187. • LLEO Sébastien, DUBREUILLE Stéphane, FOURNEAUX Stéphane, 2012, Is Real Estate a Good Way to Diversify in Times of Financial Crisis?, International Research Journal of Applied Finance, (Vol 3, n°3) : pp.364-375. • LLEO Sébastien, DAVIS Mark, 2011, Jump-Diffusion Risk-Sensitive Asset Management I: Diffusion Factor Model, Society for Industrial and Applied Mathematics J. Financial Math., (Vol 2) : pp.22-54. • LLEO Sébastien, DAVIS Mark, 2008, Risk-sensitive Benchmarked Asset Management, Quantitative Finance, (Vol 8, issue 4) : pp.415-426.



Research monograph • LLEO Sébastien, 2009, Risk management: A review, London : CFA Institute Publications, 50 pages.



Chapters in Books • LLEO Sébastien, ZIEMBA William T., 2013, Stock Market Crashes in 2007-2009: Were We Able to Predict Them?, in ROGGI Oliviero, ALTMAN Edward (eds), Managing and Measuring Risk: Emerging Global Standards and Regulations After the Financial Crisis , Hackensack : World Scientific , pp.457-499.



• LLEO Sébastien, DAVIS Mark, 2013, Jump-Diffusion Risk-Sensitive Benchmarked Asset Management, in GASSMANN Horand I., ZIEMBA William T. (eds), Stochastic Programming: Applications in Finance, Energy, Planning and Logistics , Hackensack : World Scientific , pp.97-127. • LLEO Sébastien, DAVIS Mark, 2010, Fractionnal Kelly strategies for benchmarked asset management, in MAC LEAN Leonard C., THORP Edward O., ZIEMBA William T. (eds), The Kelly Capital Growth Investment Criterion: Theory and Practice, New York : World Scientific Publishing Company, Collection World Scientific Publishing Company.



Peer-Reviewed Proceedings • LLEO Sébastien, FIMBEL Eric, KARYOTIS Catherine, The Systemic Dimension of the Systemic Risk , 3nd International Conference of the Financial Engineering and Banking Society (F.E.B.S.) sur le theme “Financial Regulation and Systemic Risk, ESCP Europe , Paris, France, June 06 - June 08 2013. • LLEO Sébastien, FOURNEAUX Stéphane, DUBREUILLE Stéphane, Is Real Estate a Good Way do Diversify in Times of Financial Crisis?, III World Finance Conference, Rio de Janeiro, Brazil, July 02 - July 04 2012. • LLEO Sébastien, DAVIS Mark, Risk Sensitive Investment Management with Affine Processes: A Viscosity Approach, KIER-TMU International Workshop on Financial Engineering 2009, Tokyo, Japan, August 03 August 04 2009.



Peer-Reviewed Paper presentation without proceedings • LLEO Sébastien, DAVIS Mark, On the Optimality of Kelly Strategies, Bachelier Finance Society 7th World Congress, Sydney, Australia, June 19 - June 22 2012. • LLEO Sébastien, FIMBEL Eric, KARYOTIS Catherine, Improving financial institution : the proper balance between regulation and governance, Systemic risk, a problem for the whole of society, Hanken School of Economics, Helsinki, Finland, April 19 - April 20 2012. • LLEO Sébastien, DUBREUILLE Stéphane, MCHAWRAB Safwan, Scwartz and Moon Valuation Model: Evidence from IT Companies, 2012 Midwest Finance Association Annual Meeting, Sheraton Hotel, New Orleans, USA, February 22 - February 25 2012. • LLEO Sébastien, DAVIS Mark, On the optimality of Kelly strategies, Workshop on stochastic models and control, Karlsruhe Institute of Technology, Karlsruhe, Allemagne, March 29 - April 01 2011. • LLEO Sébastien, DAVIS Mark, Risk-Sensitive Asset Management in a Jump-Diffusion Factor Model, 12th Conference on Stochastic Programming (SPXII), University of Halifax, Halifax, Canada, August 16 - August 20 2010. • LLEO Sébastien, DAVIS Mark, Risk-Sensitive Asset Management in a Jump-Diffusion Factor Model, Bachelier Finance Society, 6th world congress, Hilton hotel, Toronto, Canada, June 22 - June 25 2010. • LLEO Sébastien, DAVIS Mark, A Viscosity Approach to Jump-Diffusion Risk-Sensitive Asset Management, Bachelier Finance Society, 5th world congress, Imperial College London, London, United Kingdom, July 18 2008. • LLEO Sébastien, DAVIS Mark, Risk-Sensitive Asset Management, 11th Conference on Stochastic Programming (SPXI), University of Vienna, Vienna, Austria, August 2007.



Non-Refereed Communications • LLEO Sébastien, Asset-Liability Management via Risk-Sensitive Control Di ffusion Processes: The Easy Case..., Workshop in Honour of Professor William T. Ziemba, Reims Management School, Reims, France, February 04 2013.



Research Seminars • LLEO Sébastien, DAVIS Mark, ANDRUSZKIEWICZ Grzegorz, Taming Animal Spirits: Risk Management with Behavioural Factors, Reims Management School Chapter Meeting, Reims, France, June 07 2012. • LLEO Sébastien, DAVIS Mark, On the optimality of Kelly strategies, Dublin City University conference, Dublin, Ireland, December 02 2011. • LLEO Sébastien, DAVIS Mark, On the optimality of Kelly strategies, Quant talks seminar series, Frankfurt school of finance & management, Frankfurt, Germany, June 29 2011. • LLEO Sébastien, DAVIS Mark, Risk-Sensitive Asset Management in a Jump-Diffusion Factor Model, ESC Toulouse, Toulouse, France, March 01 2010. • LLEO Sébastien, DAVIS Mark, Jump-Diffusion Risk-Sensitive Asset Management, MACSI Seminar, University of Limerick, Limerick, Ireland, September 2009. • LLEO Sébastien, DAVIS Mark, Stochastic Analysis and Stochastics of Financial Market, Joint Humboldt Universität - TU Berlin Research Seminar, Humboldt Universität - TU Berlin, Berlin, Germany, July 2009. • LLEO Sébastien, DAVIS Mark, Risk-Sensitive Asset and Liability Management: Initial Thoughts, Summer Term 2009, ICMA Centre, Henley Business School, University of Reading, Reading, United Kingdom, May 2009. • LLEO Sébastien, DAVIS Mark, Risk-Sensitive Asset Management, Cambridge Finance Seminars, University of Cambridge, Cambridge, United Kingdom, March 2008. • LLEO Sébastien, Risk-Sensitive Asset Management: an Overview, Joint LSE (London School of Economics) - King's College - Imperial College PhD Student Conference in Mathematical Finance, London School of Economics, London, United Kingdom, March 2006.



C. PROFESSIONAL EXPERIENCE Teaching • 09/2010 - To date, Professor, Reims Management School, Reims, France • 02/2010 - 03/2010, Lecturer, Reims Management School, Reims, France • 06/2008 - 07/2010, Research associate, Imperial College London, London, United Kingdom



Executive Education • 09/2012 - To date, Visiting lecturer on dynamic asset management, Executives, Frankfurt, Germany, Frankfurt School of Finance and Management • 11/2010 - To date, Lecturer in Managerial Finance, Kempinski Executive Managers, Europe, Middle East, Asia, Paris Executive Campus • 01/2005 - To date, Lecturer in quantitative finance, Executives, London, United Kingdom, 7 City Learning Limited



Consulting • 05/2005 - 12/2006, Consultant in risk management and asset allocation, Investment management firm, London, England, Independent consultant • 09/2004 - 03/2006, Consultant in risk management, performance analysis, currency hedging, Canada Mortgage and Housing Corporation, Ottawa, Canada, Independent consultant



Company Experience • 08/2001 - 09/2004, Senior investment analyst, Canada Mortgage and Housing Corporation (CMHC), Ottawa, Canada • 02/1999 - 07/2001, Financial analyst, Bank of Canada, Ottawa, Canada • 01/1998 - 01/1999, Business analyst, Bank of Canada, Ottawa, Canada



D. PROFESSIONAL AND PERSONAL DEVELOPMENT Continuing education and Self-Development Activities (Training and seminars) • 09/2011 - 09/2011, Attended seminar 'NVivo 9', Nvivo, Reims, France • 04/2009 - 04/2009, Attended summit 'Systemic risk', MITACS (Mathematics of Information Technology and Complex Systems), Canadian research network, Toronto, Canada
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May-june 2012 : Trainee - LEROY MERLIN company - Martigues. Management of toxic stocks and items in the process of deletion with impact on the profit and ...
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Resume Thomas Jouve .fr 

Scientific BaccalaurÃ©at Â» : Secondary school diploma (equivalent to Â« A Â» level), major in Sciences with ... EXPERIENCE. 2006 ... AFPS (First Help Certificate).
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Apr 5, 1979 - Oversaw production of graphics and multimedia for an international ... Video: PremiÃ¨re, After Effect, Final Cut Pro, Director, Media Cleaner, ...
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Resume - Pascal Gautron .fr 

Contributions: Anatomically accurate modelling and real-time rendering of human iris ... Contributions: Definition of basis functions for efficient representation of ...
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Resume-uk .fr 

Advertising Â« Orange rugby Â» and game tv trailer Â« Redsteel2 Â». 2008- ... Screenwriting, drawing, illustrations of stories and illustrations of covers book (various ...
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Resume - Sylvain RandÃ© .fr 

Work experience. Intern, Laboratory ESTIA ... Scientific school-leaving certificate at the secondary school Charles Despiau, Mont de. Marsan (FR). 2005. Skills.
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Resume Willy Dipoko .fr 

Master's degree in Web Design Development & Communications. University of Paris XIII, France. Bachelor's degree in Multimedia Design & Communications.
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Resume - Guillaume Chazarain .fr 

Conception of the management of interactive kiosks for products in a large ... Conception and implementation of a distributed graphical whiteboard in Java/RMI.
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Resume of Benoit Mortgat .fr 

Voluntary work. Participation to help forums on the Internet (e.g. forum.ubuntu-fr.org) and former contributor on Wikipedia. Involved in the Lyon City Greeter ...
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Resume of Julien Lerat .fr 

Master of Science from the French engineering school Ecole Centrale Paris ... Languages C/C++, Java, Scilab (Matlab clone), Fortran, HTML. Softwares ... My role: Project management; Software specifications writing; Review of the software.
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Classic resume - Hubert Lacote .fr 

Jul 4, 2011 - Eurofins Scientific, Rennes, France, leading international group of laboratories. Computer scientist specialized in Statistics. July â€“. Aug. 2008.
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If they'll use that capability to pass tests in school, could they be cheating. ... Christian Duguay. Actors: Flix Bossuet, Tchky Karyo, Margaux Chtelier. Movie Rating: Year: (2015). (( Watch Belle et Sbastien, l'aventure continue Movie Full Here |@ 
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FranÃ§ois DERMU - Francois Dermu's Resume .fr 

Core Strength: C, JAVA, C++, J2EE and scripting languages (Perl, Shell script). â€¢ Other Languages / Technologies: Dot Net, Flash, Php, Java script, RPC ...
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FranÃ§ois DERMU - Francois Dermu's Resume .fr 

PHP/MySql: (4 people) Auction Web site like eBay ... Maintained the sos-pdf Web site and Internet sales management of SoWeDoo products (software).
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Michael Havart Resume 2009 - Mika .fr 

RESUME 2009. Objective. An environment artist position in a major company that I can do concept design, modeling, texturing- cameramapping, matte painting ...










 


[image: alt]





Download my resume - KaÃ«lig CASTOR .fr 

2001-2003 â€“ Research Assistant â€“ Marine Physical Laboratory ... Designed, prepared and taught classroom exercises in Mechanics, Electronics and ...










 


[image: alt]





Resume 

Galerie de Bellefeuille, MontrÃ©al, Paul BÃ©liveau ... Galerie de Bellefeuille, MontrÃ©al, Å’uvres rÃ©centes - Recent Works ..... 1998 Pavillon Technique, QuÃ©bec.
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NEOXAM (35+ team members). â€¢ Managed 3 products from requirements analysis till delivery. â€¢ Main functions were product strategy, business planning, ...
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S.Mitride Resume 

Creation of a Web application to inquiry the history of a trade. Creation ... Development and ongoing maintenance of the application Tradapps (Java, JSF, J2EE):.
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resume contact 

AutoCad, Sketchup, Rhinoceros 3D (/Grasshopper), Sketchup · Revit, · â€¢ · Render, animation, pictures: ... Data managment, presentations: · InDesign â€“ Word â€“ Excel â€“ Xpress â€“Power Point (good level) · EXPERIENCES · â€¢ · â€¢ · â€¢ · â€¢ · IN
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Resume Laurent FLAUM - Page d'accueil de Laurent FLAUM .fr 

Jun 30, 1990 - PRO C, Prolog, SQL, UML, Views, Visual Basic, XAML. Databases: Access, Clipper, Dbase, Foxpro, Oracle, SQL Server, Watcom. Systems:.
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Consensus sur le cadre conceptuel (Question 1). Question 1. Avezvous des changements spÃ©cifiques Ã  proposer au cadre conceptuel pour la plateforme.
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