Bertrand GROSLAMBERT

c/o CERAM SOPHIA ANTIPOLIS
Rue DostoievskKi
06902 Sophia Antipolis Cedex
Tel : 04.93.95.44.79

e-mail : bertrand.groslambert@ceram.fr

PROFESSIONAL EXPERIENCE

Since June
1999

Professor of Finance, CERAM, Nice
Courses : Country Risk and Emerging Markets, Financial Analysis,
Financial Strategy, Portfolio Management, Risk Management

Sept 1998

June 1999

Visiting Professor of Finance, ESC Grenoble and CERAM, Nice

1993-1998

Equity Fund Manager " with FP Consult- Paris.

(Now part of Fortis Asset Management)

FP Consult was a portfolio management company specialized in
emerging countries (debt, equity, money markets). In charge of Latin
American and African areas in the equity department.

1991-1992

Financial Controller - TOTAL Sénégal, Dakar.
Refining and oil products distribution (220 people)

EDUCATION

Doctorat (Ph.D) Economie et Finance Internationale -
1998 |Aix-Marseille I

"The Modern Financial Theory and the Emerging Stock Markets"

1991

DEA (Post Graduate) Economie et Finance Internationale -
Aix-Marseille I

1990

ESC (Business School) Nice-Sophia Antipolis, CERAM
Finance and Accounting majors.



mailto:bertrand.groslambert@ceram.fr
http://www.fortis.com/com-index-en.html

PUBLICATIONS

"The Alpha-Stable Hypothesis: An Alternative to the Distribution of

1999 |[Emerging Stock Markets Returns", with Serge Kassibrakis, Emerging
Markets Quaterly 1999
"De l'intérét des marchés émergents dans une gestion
internationale de portefeuille™, 20éme Congrées Annuel de L'AFFI,
Association Frangaise de Finance, décembre
"Les lois stables comme alternative a la distribution des taux de
rentabilité au London Metal Exchange", with Jean-Pierre Daloz,
colloque du GAMMARP : "Dynamique des prix et des marches de

1998 matieres premieres"(Universite Grenoble2)

"From Black&Scholes to SDE: An Option Pricing Model for
Emerging Stock Markets", with Olivier Agullo, Jean Pierre Daloz and
Serge Kassibrakis, in Proceedings of the 11th Annual European Futures
Research Symposium, Chicago Board of Trade eds.

"La théorie financiére moderne face a la spécificité des marchés
d'actions émergents”, Thése de Doctorat, Université Aix-Marseille Il

WORK IN PROGRESS

"Finance et Gouvernance", I'Afrique est toujours mal partie", with Michel Henry

Bouchet.

"Etude de la distribution des rendements au New York Stock Exchange et a la
Bourse de Paris

OTHER

Public Relations : research featured in 5 newspapers : Les Echos, Le Figaro, Agefi,
Investir, Le Marche Financier de Paris.
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