
E L Y E S  J O U I N I  

RECENT PUBLIC SERVICES 

 President of the Fondation Paris-Dauphine (since July 2011) 

G8 Sherpa for the Tunisian Prime Minister, March-June, 2011  

Member of the Tunisian Transition Government (as Minister for the 
Economic and Social Reforms), January 27, 2011-March 1st, 2011 

Vice-president for research, Université Paris-Dauphine, chairman of the 
Institut de Finance, head of the Master program in asset management 

Distinguished Professor (professeur de classe exceptionnelle), Université 
Paris-Dauphine 

Risk Foundation Chair Holder (endowed by Groupama)  

Member of the Economic Analysis Council (attached to the French Prime 
Minister), 2008-2010 

Member of the High-Council for Science and Technology (attached to the 
French President), 2006-2009 

Member of the Steering Committee of the Finance Innovation global 
business and research cluster (Pôle de compétitivité mondial Finance 
Innovation), since 2007 

Member of the National Commission for long-term nuclear projects and 
wastes valuation (attached to the French Government), since 2008 

 

UNIVERSITY EDUCATION 

 Université de Paris 1 Panthéon-Sorbonne, Habilitation à diriger des 
recherches (Mathematical economics) (1992)  

Université de Paris 1 Panthéon-Sorbonne,  PhD (Mathematical economics) 
(1989)  

Université de Paris-Dauphine, Master of Sciences (Applied Mathematics) 
(1986, highest distinction) 

Ecole normale supérieure (rue d’Ulm, Paris) (1984-1988) 

Ecole Sainte-Geneviève (Versailles), Classes préparatoires (preparation for 
the competitive examinations of the French "Grandes Ecoles") (1982-
1984) 

AWARDS AND HONORS 

 2010 Chevalier de la Légion d’Honneur 

2010 Agence Nationale de la Recherche Grant (220 000 €) 
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2009 Finance and Sustainability European Research Award (best published 
article) 

2008 Best Paper Award in Finance, Europlace Institute of Finance,  

2007 Agence Nationale de la Recherche Grant (280 000 €)  

2007-2012 Risk Foundation Chair in Household Finance (endowed by 
Groupama : 300 000 €/year) 

Fellow, Institute of Actuaries (France, since 2007) 

2005 Best young French economist Prize 

2003-2008 Fellow, Institut universitaire de France 

2001 CNRS Grant (ACI Young Researcher) 

1998 INQUIRE-Europe grant 

1996-2000, Fellow, Center for Economic Policy Research 

1996 Fellow, Institute of Actuaries (Tunisia) 

1995 Commander in the Order of Merit (Tunisia) 

1990 Nathalie Demassieux Prize (best PhD thesis) 

1989 Ecole Polytechnique Grant 

1987-1988 Ecole Nationale de la Statistique et de l'Administration 
Economique Scholarship 

1987-1989 Tunisian Government Scholarship for outstanding achievement 

1987 Ranked 1st at the “Agrégation de mathématiques” (national 
competitive exam in mathematics) 

1984-1987 French Government Scholarship 

1984 Admitted at the Ecole normale supérieure (Paris, rue d’Ulm) and 
ranked 1st at the Ecoles normales supérieures of Fontenay and Saint-
Cloud, 

1982-1984 Tunisian Government Scholarship for outstanding students 

ACADEMIC CAREER 

 2000-present  Université Paris-Dauphine 
Current-position : Distinguished Professor (professeur de classe 
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exceptionnelle), Risk Foundation Chair (endowed by Groupama) 
Responsibilities: vice-president for research (until january 2011), chairman of 

the Institut de Finance, head of the Master program in asset 
management, member of the academic recruitment committee 

Full professor (professeur de première classe) : September, 2000 – August, 2007 
Responsibilities : head of the Master program in mathematical economics and 

mathematical finance, member of the University’s scientific Council 
 
1992 – 2000 Université de Paris 1 Panthéon-Sorbonne & Ecole nationale 

de la statistique et de l’administration économique (French national 
school of economics and statistics) 

Associate Professor (professeur de deuxième classe) : September, 1992 – August 
2000 

Responsibilities : co-chairman of the finance and insurance laboratory 
(CREST-LFA), head of the finance and actuarial sciences Master 
program 

On-Leave : Visiting associate professor of Finance, Stern School of Business 
(New-York University) January, 1998 – June 2000 

Lecturing : foundations of investments, financial economics 
 
1989 – 1992 Université de Paris 1 Panthéon-Sorbonne  
Assistant Professor (maître de conférences) : September, 1989 – August 1992 
Responsibilities : co-chairman of the finance and insurance laboratory 

(CREST-LFA), head of the finance and actuarial sciences Master 
program 

On-Leave : Visiting associate professor of Finance, Stern School of Business 
(New-York University) January, 1998 – June 2000 

 
1988 – 1989 Université de Paris 1 Panthéon-Sorbonne & Ecole nationale 

de la statistique et de l’administration économique (French national 
school of economics and statistics) 

Teaching assistant : September, 1988 – August 1989 
 
1987 – 1997 Ecole Poytechnique 
Researcher : Member of the Laboratoire d’Econométrie 
 

1985 – 1988 Ecole Sainte-Geneviève 
Teacher : September, 1985 – August, 1986 
Responsibilities : in charge of the whole math program for a class of students 

preparing the competitive exam for admission at HEC  
Teaching assistant : September, 1986 – August, 1988 

PROFESSIONAL SERVICE 

 President of the Jury for the Asset Management Grand Prix (awarded by 
Eurofonds and Le Monde), 2007, 2008, 2009. 

Scientific Coordinator of the Fulbright-Tocqueville Chair in Finance to 
host Philip Protter (endowed by the French Government and the 
Fulbright Foundation), 2007-2008. 
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Member of the Scientific Committee of the Banque de France Foundation, 
since 2006. 

Member of the Advanced Mathematical Methods for Finance Network (a 
scientific program of the European Science Foundation), since 2004. 

Member of the Scientific Committee of the Association Française de la 
Gestion Financière, since 2004. 

Member of the Board of the Risk Foundation, since 2006. 

Jury member for the Asset Management Innovation Award (awarded by La 
Tribune)  

Scientific advisor of the Europlace Institute of Finance (Research 
Foundation), since 2003. 

Member of the Scientific Committee of the Institute of Actuaries, France, 
2004-2007. 

Member of the Scientific Committee of the International Center for Pure 
and Applied mathematics (CIMPA), 2001-2004. 

Member of the organizing committee of the UNESCO Chair “Mathematics 
and development”, 2004-2005. 

Scientific Coordinator of the Blaise Pascal Chair in Economics and Finance 
to host José Scheinkman (endowed by the French Government and the 
Région Ile de France), 2001-2002. 

Member of the Board of the Bachelier Finance Society, 1998-2002. 

Member of the Board of the French Finance Association (AFFI), 1998-
2002. 

Jury member for the Best Paper Award in Finance (academic journal of the 
French Finance Association), 2010 

Member of the Scientific Committee of the Cité des Sciences de Tunis, 
1993-1997. 

Member of the National Commission for Universities Renovation 
(Commission Nationale de Rénovation Universitaire) attached to the 
Tunisian Minister of Higher Education, 1990-1995. 

OUTSIDE COMPENSATED ACTIVITIES 

 Member of the Board of COMAR (Tunisian insrance company), since 
2008. 

Member of the Board of Altran-Telnet Technologies, since 2008. 

Member of the Board of the Banque de Tunisie, 2006-2008. 

Member of the Board of the SMG, since 2007. 

Member of the Investment Committee of Elaia Partners, 2006-2007. 

Various consulting missions on assets valuation and management (CIC-
Crédit Mutuel, CCF-HSBC, CDC, CNP, EDF, Crédit Lyonnais) 
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Various studies for the Tunisian private sector : 

- new insurance products (Tunisie-Valeurs-GAT-Maghrebia) 

- credit- scoring (Tunisie Leasing, Batam, Randa) 

- customer value (Orascom, Carrefour) 

- training in the insurance sector (SDA) 

Various studies for the Tunisian public sector 

- training in the insurance sector (European Commission) 

- reform of the Tunisian automobile insurance sector (in partnership 
with Watson Wyatt, Finance Ministry) 

- reform of the Tunisian health insurance sector (Ministry of Social 
Affairs)  

- reform of the Tunisian insurance sector (Finance Ministry and 
African Development Bank) 

- reform of the Tunisian retirement system (APB-UTICA-AIB) 
 

RESEARCH INTERESTS 

 Financial economics, Market imperfections, Asset pricing, Behavioral 
economics, Behavioral finance, Mathematical finance, Mathematical 
economics, General equilibrium theory 

BOOKS AND BOOK CHAPTERS 

 
 

1. Paris-Princeton Lectures on Mathematical Finance, Series: Lecture Notes in 
Mathematics, Springer-Verlag, J. Scheinkman, R. Carmona, E. Cinlar, I. 
Ekeland, E. Jouini and N. Touzi (Eds), 2002, 2003, 2004, 

2. Handbooks in Mathematical Finance: Option Pricing, Interest Rates and Risk 
Management, Cambridge University Press, E. Jouini, J. Cvitanic and M. 
Musiela (Eds), 2001. 

3. Market models with frictions : arbitrage and pricing issues (with C. Napp) 
in Handbooks in Mathematical Finance, Option Pricing, Interest Rates and Risk 
Management, Cambridge University Press, E. Jouini, J. Cvitanic and M. 
Musiela (Eds), 43-66, 2001. 

4. Market imperfections, equilibrium and arbitrage, in Lecture notes on 
Mathematical Finance, W. Runggaldier (Ed), Springer Verlag, 247-307, 1997. 

ACADEMIC JOURNALS PUBLICATIONS 
 5. Collective Risk Aversion, with E. Jouini and D. Nocetti, Forthcoming, 

Social Choice and Welfare.    
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6. Financial Markets Equilibrium with Heterogeneous Agents, with J. 
Cvitanic, S. Malamud and C. Napp, Forthcoming, Review of Finance.  

7. Behavioral biases and the representative agent, with E. Jouini, 
Forthcoming, Theory and Decision. 

8. Discounting and divergence of opinion, (with C. Napp and J.M. Marin),  
Journal of Economic Theory, 145, 830-859, 2010. 

9. Unbiased Disagreement in Financial Markets, Waves of Pessimism and 
the Risk-Return Trade-off, (with C. Napp), Review of Finance, 
doi:10.1093/rof/rfq002, 2010. 

10. Properties of the social discount rate in a Benthamite framework with 
heterogeneous degrees of impatience, (with D. Nocetti and C. Napp), 
Management Science, 54, 1822-1826, 2008. 

11. Are risk tolerant agents more pessimistic ? A Bayesian estimation 
approach, (with S. Ben Mansour, J.-M. Marin, C. Napp and C. Robert), 
Journal of Applied Econometrics, 23, 843-860, 2008. 

12. On Abel's Concepts of Pessimism and Doubt, (with C. Napp), Journal of 
Economic Dynamics and Control, 32, 3682-3694, 2008. 

13. Production Planning and Inventories Optimization : A Backward 
Approach in the Convex Storage Cost Case, (with M. Chazal and R. 
Tahraoui), Journal of Mathematical Economics, 44, 997-1023, 2008. 

14. Optimal risk sharing for law invariant monetary utility functions, (with 
W. Schachermayer et N. Touzi), Mathematical Finance, 18 (2), 269-292, 
2008.  

15. Equilibrium pricing bounds on option prices, (with M. Chazal), 
Mathematics and Financial Economics, 1, 251-281, 2008. 

16. Are more risk-averse agents more optimistic? Insights from a simple  
rational expectations equilibrium model, (with C. Napp), Economics Letters, 
101, 73-76, 2008. 

17. Consensus consumer and intertemporal asset pricing with 
heterogeneous beliefs  (with C. Napp), Review of Economic Studies, 1149-
1174, 2007. 

18. Arbitrage with fixed costs and interest rate models (with C. Napp), 
Journal of Financial and Quantitative Analysis, 41, 889–913, 2006.  

19. Aggregation of heterogeneous beliefs (with C. Napp), Journal of 
Mathematical Economics, 42, 752-770, 2006. 

20. Heterogeneous beliefs and asset pricing in discrete time: An analysis of 
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pessimism and doubt, (with C. Napp),  Journal of Economic Dynamics and 
Control, 30, 1233-1260, 2006. 

21. Is There a Pessimistic Bias in Individual Beliefs? Evidence from a 
Simple Survey, (with S. Ben Mansour and C. Napp), Theory and Decision, 
61, 345-362, 2006. 

22. Law invariant risk measures have the Fatou property, Advances in 
Mathematical Economics (with W. Schachermayer and N. Touzi), 49-71, 
2006. 

23. Equilibrium Pricing in incomplete markets (with A. Bizid), Journal of 
Financial and Quantitative Analysis, 40, 2005. 

24. Arbitrage and state price deflators in a general intertemporal 
framework, (with C. Napp and W. Schachermayer), Journal of Mathematical 
Economics, 41, 722-734, 2005. 

25. Vector-valued coherent risk-measures, (with M. Meddeb and N. Touzi), 
Finance and Stochastics, 8, 531-552, 2004. 

26. Convergence of utility functions and convergence of optimal portfolios, 
(with C. Napp), Finance and Stochastics, 8, 133-144, 2004  

27. Conditional comonotonicity, (with C. Napp), Decisions in Economics and 
Finance, 27, 153-166, 2004. 

28. Convergence of the equilibrium prices in a family of financial models, 
Finance and Stochastics, 7,491-507, 2003. 

29. Comonotonic Processes, (with C. Napp), Insurance : Mathematics and 
Economics, 32, 255–265, 2003. 

30. A class of models satisfying a dynamic version of the CAPM, (with C. 
Napp), Economics Letters, 79, 299–304, 2003. 

31. Production planning and inventories optimization with a general storage 
cost function, (with M. Chazal and R. Tahraoui), Nonlinear Analysis, theory, 
methods and applications, 1365-1395, 2003. 

32. Efficient trading strategies in the presence of market frictions  (with H. 
Kallal), Review of Financial Studies,  14, 343-369, 2001. 

33. Arbitrage and control problems in finance. Introduction. Journal of 
Mathematical Economics, 35,167-183, 2001. 

34. Arbitrage and equilibrium with fixed trading costs (with H. Kallal and 
C. Napp), Journal of Mathematical Economics, 35, 197-221, 2001. 

35. Arbitrage and investment opportunities (with C. Napp), Finance and 
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Stochastics, 5, 305-325, 2001. 

36. Incomplete Markets and Short-Sales Constraints: An Equilibrium 
Approach (with A. Bizid), International Journal of Theoretical and Applied 
Finance, 4, 211-244, 2001. 

37. A discrete stochastic model for investment with an application to the 
transaction costs case, Journal of Mathematical Economics, 33, 57-80, 2000. 

38. Price functionals with bid-ask spreads : an axiomatic approach, Journal of 
Mathematical Economics, 34, 547-558, 2000. 

39. Optimal investment with taxes : existence and some properties of the 
solution (with P.-F. Koehl and N. Touzi), Journal of Mathematical Economics, 
33, 373-388, 2000. 

40. Generalized Lipschitz-functions, Nonlinear Analysis, theory, methods and 
applications, 41, 371-382, 2000. 

41. Viability and equilibrium in securities markets with frictions (with H. 
Kallal), Mathematical Finance, 9(3), 275-292, 1999. 

42. Optimal investment with taxes : an optimal control problem with 
endogeneous delay, (with P.-F. Koehl and N. Touzi) Nonlinear Analysis, 
37, 31-56, 1999. 

43. Investment opportunities, short sales constraints and arbitrage 
opportunities (with L. Carassus), Mathematical Finance, 8(3), 169-178, 1998. 

44. Pricing of non-redundant derivatives in a complete market (with P.-F. 
Koehl and A. Bizid), Review of Derivatives Research, 2, 285-312, 1998. 

45. Incomplete Markets, Transaction Costs and Liquidity Effects (with P.F. 
Koehl and N. Touzi), European Journal of Finance, 3, 1-23, 1997. 

46. Unicité et stabilité de l'équilibre dans une économie de production avec 
règle de tarification marginale : les cas convexe et non-convexe, Annales 
d'Economie et de Statistique, 44, 159-176, 1996. 

47. Martingales, arbitrage and equilibrium in securities markets with 
transaction costs, (with H. Kallal), Journal of Economic Theory, 66(1), 178-
197, 1995. 

48. Arbitrage  in securities markets with shortsale constraints, (with H. 
Kallal),  Mathematical Finance, 5(3), 197-232, 1995. 

49. The graph of the Walras correspondence,  Journal of Mathematical 
Economics, 22, 139-147, 1993. 

50. General equilibrium with producers and brokers : existence and 
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regularity, (with H. Kallal), Economics Letters, 41 (3), 257-264, 1993. 

51. An Index Theorem for Nonconvex Production Economies, Journal of 
Economic Theory, 57 (1), 176-196, 1992. 

52. Structure de l'ensemble des équilibres d'une économie non-convexes, 
Annales de l'Institut Henri Poincaré, Analyse non-linéaire, 9 (3), 321-336, 1992. 

53. Existence of equilibria in nonconvex economies without free disposal, 
Economics Letters, 38, 37-42, 1992. 

54. Functions with constant generalized gradient, Journal of Mathematical 
Analysis and Applications, 148 (1), 121-130, 1990. 

55. A remark on the Clarke’s normal cone and marginal pricing rule, Journal 
of Mathematical Economics, 17, 309-315, 1988 and 18, 95-101, 1989 

 

OTHER ACADEMIC PUBLICATIONS 

 56. Arbitrage and equilibrium pricing : compatibility conditions, (avec C. 
Napp) in Quantitative analysis in financial markets, Collected Papers of the New 
York University Mathematical Finance Seminar, (Volume III), 131-159, 
2002. 

57. Characterizing the premium at the equilibrium of a reinsurance market 
with short sale constraints (avec G. Bernis) in  Approximation, 
Optimization and Mathematical Economics, M. Lassonde (Ed.), Physica-
Verlag, 47-59, 2001. 

58. Arbitraje en mercados de valores con fricciones (avec H. Kallal), 
Cuadernos Economicos de ICE, 50 (1), 91-114, 1992. 

SURVEYS, POPULAR PUBLICATIONS AND COLUMNS 

 59. Transaction Costs in Financial Models, (with B. Bouchard), in 
Encyclopedia of Quantitative Finance, Rama Cont (Ed), Wiley, 2010. 

60. Retraites: pour un mécanisme de régulation pérenne, afin de sortir 
du bricolage, (with Jean-Claude Angoulvant and Denis Chemillier-
Gendreau), Le Monde, 12/02/2010 

61. Risques : prise de décision individuelle et collective (with M. 
Nayaradou), Risques , 2008. 

62. La crise des subprimes ou l'irruption des particuliers dans la sphère 
financière, Risques , 2008. 

63. Haro sur la finance, (with Denis Chemillier-Gendreau), Le Monde, 
5/11/2008. 
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64. La crise des subprimes place l’endettement des ménages au cœur 
de la sphère financière, Le Monde, 08/01/2008. 

65. La modélisation financière sur la sellette, Le Monde, 16/12/2008. 

66. La recherche veut comprendre l’irrationalité des marches, Le 
Monde, 20/06/2006. 

67. Economie et mathématiques, (with I. Ekeland), in Les mathématiques 
dans le monde scientifique contemporain, Académie des Sciences, 241-262, 
2005. 

68. Hétérogénéité des croyances, prix du risque et volatilité des 
marchés, (with C. Napp),  Revue d’Economie Financière, 74, 125-138, 2004.  

69. Le prix des options financières, in L’explosion des mathématiques, 
SMF-SMAI (Eds), 2002. 

70. De l'émergence de nouveaux marchés à celle de nouvelles 
démarches, Finances et développement au Maghreb, (journal of the Institut de 
Financement du Développement du Maghreb Arabe, IFID, Tunisia), 
25, 2000. 

71. Mathématiques et finance, Matapli, (Journal of the Société de 
Mathématiques Appliquées et Industrielles, SMAI, France), 1998, 

72. Arbitrage et imperfections de marché, in Encyclopédie des Marchés 
Financiers, Y. Simon (Ed), Economica., 112-126, 1997  

73. Le scoring un nouvel instrument de gestion des risques, Le 
Manager, 8, 1997. 

74. Dilemme du prisonnier, théorie des jeux et négociation, El Madar, 
(Journal of the Cité des Sciences de Tunis, Tuinisia), 7, 1996. 

75. Produits dérivés, contrôle des risques et réglementation, Revue 
d’Economie Financière, 37, 1996, 203-220. 

76. Fuite des cerveaux et exode des compétences, (Journal of the Cité 
des Sciences de Tunis, Tuinisia), El Madar, 4, 1995. 

77. Migration des compétences autour de la méditerranée, Alliages, 24-
25, 1995. 

78. Economie, mathématiques et économie mathématique, El Madar,  
(Journal of the Cité des Sciences de Tunis, Tuinisia), 3, 7-20, 1994. 

 



  

 11 

WORKING PAPERS 
 79. Evolutionary strategic beliefs (with C. Napp and Y. Viossat), 

submitted. 

80. How to aggregate experts discount rates: an equilibrium approach 
(with C. Napp) ), submitted. 

81. Efficient trading strategies in financial markets with transaction 
costs, (with L. Campi and V. Porte).  

82. Efficient trading strategies (with I. Ben Tahar and V. Porte), in 
progress. 

EDITORIAL BOARDS 

 Founder and Editor in chief (until 2011) of Mathematics and Financial 
Economics, Springer-Verlag. 

Member of the Editorial Board of Finance & Stochastics, Springer-Verlag. 

Member of the Editorial Board  of Finance (Journal of the Association 
française de finance, AFFI). 

Member of the Editorial Board of Advances in Pure and Applied Mathematics, 
De Gruyter. 

Member of the Editorial Board  of the book series Mathematical Modeling: 
Theory and Applications, Kluwer, Antwerp. 

Member of the Editorial Board  of the Revue Tunisienne des Sciences de Gestion. 

Member of the Editorial Board  of the Revue Française de Gouvernance 
d’Entreprise (Journal of the Institut français des administrateurs, IFA). 

Co-editor of the special issue on "Arbitrage and control problems in 
finance",  Journal of Mathematical Economics, 1999. 

Editor of the special issue on "Market imperfections", Mathematical Finance, 
1996.  

INVITATIONS 

 
New-York University (4 semesters, 1999-2000) 

Asian Institute (Bangkok, 2 weeks, 1998) 

CEPR (Gerzensee, 2 weeks, 1998) 

CIME (2 weeks, 1996) 

Isaac Newton Institute, Cambridge (1 week, 1995) 

New-York University (1 month in 1993) 

Université de Tunis 1 (Sciences, 1 month in 1991 and 2 months in 1993) 

Université de Tunis 3 (Economics, 1 month ein 1991 and 1 month in 1992) 
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University of Chicago (1 month in 1991)  

INVITED CONFERENCES 

 
Hedging the Unhedgeable Conference,  Cass Business School, London, 
2010. 

Weather Derivatives and Risk Workshop, HU-Berlin, 2010. 

Analysis, Stochastics, and Applications,  A Conference in Honour of Walter 
Schachermayer, Vienna University, 2010. 

Neuro-économics, evaluation and decision Workshop, Collège de France, 
2009. 

Lamsin Workshop in Mathematical Finance, Tunis, 2008. 

Environment, Finance and Corporate Behavior Conference, Toulouse School of 
Economics, 2007. 

CIMPA-UNESCO-MOROCCO School on Stochastic Models in 
Mathematical Finance, Marrakesh, 2007. 

Decision Theory Workshop, HEC, 2006. 

European Science Foundation Exploratory Workshop, Arbitrage and 
related topics, Paris 2003. 

Workshop on Financial Mathematics & Econometrics. Montréal, 
CIRANO-CRM, 2002. 

AMS / SMF Joint Congress, Special Session, Mathematical Methods in 
Financial Modeling, Ecole Normale Superieure de Lyon, 2001.  

International conference on Mathematical Finance, Shanghai, 2001. 

Workshop on Mathematical Finance, Bedlewo, Poland, 2001. 

NATO Workshop on Mathematical Finance, Poland, 2000. 

Louis Bachelier Colloqium on Mathematical Finance, Centennial of 
"Theorie de la Speculation" , Besancon (France), 2000. 

Third World Congress of Nonlinear Analysts, Catania, 2000. 

Workshop on Mathematical Finance, Austria, 1999. 

Stochastic Optimal Control, Poland, 1998. 

Workshop on Mathematical Finance, Trento, 1997. 

Quantitative Methods in Finance, Australia, 1997. 

Summer School on Mathematical Finance, Brixen, 1996. 

Journées Mathématiques de l'Optimisation et de la Décision, Brest 1995. 

Workshop Market Imperfections, Institut Isaac Newton, Cambridge 1995. 

SELECTION OF RECENT CONFERENCES 
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American Economic Association Annual Meeting, San Francisco, 2009. 

North American Summer Meetings of the Econometric Society, Boston, 
2009. 

Seminar of the European Group of Risk and Insurance Economists 
(EGRIE), Marseille, 2004, Barcelone, 2006, Toulouse, 2008. 

Adam Smith Asset Pricing Workshop, London Business School, 2007. 

European Economic Association-Econometric Society European Meeting 
(EEA-ESEM), Madrid, 2004, Budapest, 2007. 

European Financial Management Association, Behavioural Finance 
Symposium, Durham, 2006. 

IV Workshop LabSi on Behavioral Finance: Theory and Experimental 
Evidence, Sienne, 2006. 

SEMINARS 

 
FINRISK, University of Zürich, 2009. 
Nomura Seminar, Oxford, 2009. 
Neuroéconomics Seminar, Sciences-Po, Paris, 2009. 
ETH, Zurich, 2008. 
Collegio Carlo Alberto, Torino, 2008.  
Institut Galilée, Paris 13, 2007. 
MSE, Université de Paris 1, 2007. 
 Colloquium, Singapour University, 2007.  
LAMETA, Université de Montpellier, 2007. 
IHP, Paris, 2006, 2007. 
Tanaka Business School, Imperial College, Londres, 2006. 
ETH, Zurich, 2006.  
HEC, Montréal, 2006.  
London Business School, 2002. 
Université de Limoges, 2000. Université de Montpellier, 2000. 
HEC, Paris, 2000. 
Princeton University, 1999.  
Columbia University, 1999.  
CIRANO, Montréal, 1999.  
Ohio State University, 1999.  
University of Southern California, 1999.  
Courant Institute, New York, 1999. 
Humboldt University, Berlin, 1998.  
INSEA, Rabat, 1998.  
Ecole Polytechnique de Tunisie, 1998.  
Washington University, St Louis, 1998. 
Université de Marne-la-Vallée, 1997.  
Université de Cergy, 1997. 
CERAM-INRIA, Sophia-Antipolis, 1995. 
Séminaire Roy-ENPC, Paris, 1995. 
CREST-Ecole Nationale de la Statistique et de l’Administration 
Economique, Paris, 1993.  
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Université de Tunis 1, 1993.  
New-York University, 1993.  
Massachussets Institute of Technology, Boston, 1993. 
CORE, Louvain-la-Neuve, 1993, 1988,  
Université de Paris 1, 1993, 1991, 1990, 1989,  
Séminaire Fourgeaud-ENPC, Paris, 1993, 1990, 
Ecole Nationale d’Ingénieurs de Tunis, 1992, 1991. 
Université de Tunis 3, 1992, 1991.  
University of Chicago, 1991.  
Banque de France, Paris, 1991.  
Caisse Autonome de Refinancement, Paris, 1991. 
Université de Genève, 1990. 

CONFERENCE ORGANIZING (MAIN ORGANIZER OR CO-ORGANIZER) 

 
Households Risk and Insurance Workshop, Palais Brongniart, Paris, 2010,  

Dynamic Risk Sharing Workshop, Paris-Dauphine, 2009, 

Liquidity and Risk Management: Lessons from Current Capital Market Experiences, 
Myron Scholes Conference, Paris-Dauphine, 2008,  

Summer School Perceiving, Measuring and Managing Risk: Illiquidity, Long-Term 
Risk, Natural Resources, Pacific Institute for Mathematical Sciences, UBC, 
Vancouver, 2008 (with Ivar Ekeland, Ulrich Horst and Ali Lazrak) 

Inaugural Workshop of the Groupama Chair, Le passage de la mutualisation à 
un lissage dans le temps des charges, Paris, 2007, 

Risk: Individual and Collective Decision Making Workshop, Paris-dauphine, 2007, 

In charge (with R. Cont, I. Ekeland, N. El Karoui, M. Jeanblanc and N. 
Touzi) of the Bachelier Seminar (weekly seminar), 2002-2005, 

In charge (with I. Ekeland, H. Pham and N. Touzi) of the Mathématiques de 
l'Economie et de la Finance weekly seminar Institut Henri Poincaré,1994-2002 

Analyse convexe et non-convexe et applications à l’économie et à la finance, Mini-
Symposium at the 1st French Congress of Applied and Industrial 
Mathematics, 2001. 

International Conference on Mathematical Finance, Hammamet, 1999, (with Nizar 
Touzi). 

Mathematical Economics and Mathematical Finance International Conference, Tunis,  
1994. 

MEMBER OF ORGANIZING AND SCIENTIFIC COMMITTEES  

 
New advances in backward SDEs for financial engineering application, Tamerza, 
Tunisie, 2010. 

8th International Workshop on Pension, Insurance and Saving, Palais Brongniart, 
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