ESSEC A Finance Department Seminars
o—— 2002-2003

> November 2002
Tuesday 5* G. CHEMLA British Columbia, Vancouver
" An Analysis of Shareholder Agreements et Portfolio Diversification, Product Market Interaction, and

Corporate Objectives "

Tuesday 12+ J. CORDIER Université de Rennes
" Gestion d"un contrat d"assurance sur le revenu agricole : utilisation des marchés financiers "

Tuesday 19+ C. VILLA Université de Rennes, ENSAI

"Permanent and Transitory Factors Affecting the Dynamics of the Term Structure of Interest Rates"
N December 2002

Tuesday 17+ S. ROSSETTO University of Social Sciences of Toulouse

""The Price of Rapid Exit in Venture-backed IPOs"

A January 2003

Tuesday 14+ B. G. KATZ JOEL OWEN N. Y. University Stern School of Business
""The Emergence of Concentration in the Presence of Shareholder Activism"'

Tuesday 28" M. HOFFMANN Laboratoire de probabilités et modéles aléatoires Université Paris Vil
"Quelques problémes d’estimation non-paramétrique pour processus de diffusion"

N February 2003

Tuesday 25" C. POZZI The Fletcher School of Law and Diplomacy Tufts University

""Market presence, international listing, and value an analysis of foreign stock returns in US Market"
> March 2003

Tuesday 18" A. GLOTER G.R.A.P.E (Groupe de Recherche en Analyse et Politique Economique (Université de
Bordeaux 1V)

"Vitesse d’estimation pour les modéles a volatilité stochastique"

N April 2003

Tuesday 29+ T. GUILLAUME Université de Paris Dauphine
"Valuation of options on joint minima and maxima'*
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N May 2003

Tuesday 6* P. GURROLA Université de Barcelone

N Finance Department Seminars

2002-2003

""An approach to the non normal behaviour of hedge fund indexes using Johnson distributions™

Thursday 22~ J. DA FONSECA ESILV Paris la défense

""Dynamics of implied volatility surfaces™
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