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Vikas Agarwal is an Assistant Professor of Finance at Georgia State University’s J. Mack 
Robinson College of Business. Vikas received his Ph.D. in finance from the London 
Business School. He holds a Research Associate position at EDHEC Risk and Asset 
Management Center, France. He is also a Research Fellow at the Centre for Financial 
Research, University of Cologne, Germany. 
 
His broad areas of research interest include investments and asset pricing. His current 
research focuses on various issues related to hedge funds including characterization 
of risks, performance evaluation, determinants of money flows and risk-taking 
behavior, and impact of managerial incentives on performance in the hedge fund 
industry. His research has been published both in academic and practitioner journals 
including Review of Financial Studies, Journal of Financial and Quantitative Analysis, 
Journal of Investment Management, Journal of Alternative Investments, Foundations 
and Trends in Finance, and Journal of Asset Management. His research has been 
cited and discussed in the financial press and magazines including Euromoney, 
Financial Times, International Herald Tribune, New York Times, and The Wall Street 
Journal. 
 
 
David Bates is Professor of Finance at the University of Iowa, and a Research Associate 
of the National Bureau of Economic Research. He received an S.B. in mathematics 
from M.I.T., an M.P.A. from Princeton University, and an M.A. and doctorate in 
economics from Princeton. From 1988 to 1996, he taught at the Wharton School of the 
University of Pennsylvania. His research primarily involves developing, estimating, and 
testing option pricing models, with applications to currency and stock index options. 
More recently, he has been developing time series methods for estimating stock 
market volatility and crash risk. His articles have appeared in various academic 
journals, including the Journal of Finance, Journal of Econometrics, and Review of 
Financial Studies. Further information is available at his Web site, 
http://www.biz.uiowa.edu/faculty/dbates.   
 
 
Tobias Berg is a PhD candidate at the Department of Financial Management and 
Capital Markets, Technische Universität München. He received a diploma in 
economathematics from the University of Marburg in 2004. His current research 
interests include risk management and asset pricing with a particular focus on risk 



premia on equity and credit markets. In his current research, he investigates the link 
between credit risk premia and the equity premium.  
 
 
Sudheer Chava is an Assistant Professor in the Finance Department at Mays Business 
School, Texas A&M University. His research interests are in Credit Risk, Banking, 
Corporate Finance and, Empirical Asset Pricing. His work has been published in 
leading finance academic journals such as Journal of Finance, Journal of Financial 
Economics and Review of Financial Studies. Dr. Chava received his M.B.A from Indian 
Institute of Management, Bangalore and his Ph.D from Cornell University. 
 
 
Anna S. Chernobai is currently an Assistant Professor of Finance in the Martin J. 
Whitman School of Management at Syracuse University, New York. Her research 
interests are operational risk in financial institutions, default risk, econometrics, 
mathematical finance, and applied probability and statistics. She is the author of a 
book titled “Operational Risk: A Guide to Basel II Capital Requirements, Models, and 
Analysis.” She received her Ph.D. degree in Statistics and Applied Probability in 2006 
from the University of California at Santa Barbara. She also holds an MA degree in 
Economics and Finance from the Warwick Business School, the University of Warwick, 
and an MA degree in Economics from the University of California at Santa Barbara.  
 
 
Michael Gordy is a senior economist at the Federal Reserve Board.  His current 
research focuses on credit risk pricing, and on the design, calibration and 
computation of models of portfolio risk.   Michael is recipient of Risk's 2004 Quant of 
the Year and GARP's 2003 Financial Risk Manager of the Year, and serves as an 
associate editor of the Journal of Banking & Finance, the Journal of Credit Risk, and 
the International Journal of Central Banking.  Michael received his Ph.D. in Economics 
from MIT in 1994.  
 
 
Alexandre Jeanneret is currently a visiting scholar at Harvard University (KSG) as a PhD 
student in Finance from the University of Lausanne and the Swiss Finance Institute. His 
research has a primary focus on credit risk. The goal of his recent papers is to explain 
the dynamics of sovereign credit risk in emerging markets and to analyze the causes 
of default crises. His research at Harvard investigates the link between exchange rates 
and default risk and proposes new types of debt instrument to limit the risk of financial 
distress. Before starting a PhD in Finance, he has completed his graduate studies in 
Economics at the University of British Columbia (Vancouver, Canada) and worked as 
an equity analyst at MSCI Barra and the Pictet Bank (Geneva, Switzerland).  
 
  
Tim Krehbiel joined the faculty of Oklahoma State University in August of 1989 and is 
currently Professor, Finance and Director, Master of Science in Quantitative Financial 
Economics Program. He previously served on the faculty of Western Illinois University.  
Dr. Krehbiel earned his Ph.D., M.S. (Economics, 1987) from Purdue University, West 
Lafayette, Indiana and B.S. (Economics 1981) from Illinois State University.  In 2004 he 



earned his Financial Risk Manager certification from the Global Association of Risk 
Professionals.  
 
 
Weiping Li earned his BS from Dalian Institute of Technology in 1982, and earned his 
Ph.D in Mathematics from Michigan State University in 1992.  After graduation, he 
worked at Yale, Berkeley and visited Institute for Advanced Study, Mathematical 
Sciences Research Institute, Isaac Newton Institute for Mathematical Sciences, The 
Institut des Hautes Etudes Scientifiques and the Chern Institute. He joined the faculty of 
Oklahoma State University in 1995, and is currently Southwestern Bell Professor and 
Professor of Mathematics. 
 
 
Chayawat Ornthanalai is a PhD and job market candidate in finance at the Desautels 
Faculty of Management, McGill University. He also holds a B.Eng in mechanical 
engineering from McGill University. Prior to his study in finance, he worked on several 
research projects for Defense Canada where he studied the dynamic of blast wave 
from condensed explosives. His research interests lie in the area of asset pricing, 
derivatives, and financial econometrics. His current research agenda includes (1) 
developing a discrete-time asset pricing model based on time-changed Lévy 
processes (2) investigating the role and mechanic of risk premia that are implicit in 
option prices, and (3) studying the nature of jumps and crashes in the financial 
market. His research on component volatility model for option valuation is to appear 
in the Journal of Financial Economics.  
 
 
Christophe Pérignon is an Associate Professor of Finance at HEC School of 
Management - Paris. He holds a Ph.D. in Finance from the Swiss Finance Institute. Prior 
to joining HEC, he was an Assistant Professor of Finance at Simon Fraser University in 
Vancouver, Canada and a Post-Doctoral Fellow at the University of California at Los 
Angeles (UCLA). His areas of research is empirical asset pricing and risk management. 
His research has been published in the Journal of Financial Economics, Journal of 
Financial and Quantitative Analysis, and Journal of Business. 
 
 
Ehud I. Ronn is a Professor of Finance at the University of Texas at Austin and Director 
of the Center for Energy Finance Education and Research at the McCombs School of 
Business.  Dr. Ronn obtained his B.Sc. and M.Sc. in Economics at the Technion, the 
Israel Institute of Technology, and his Ph.D. in Finance from Stanford University. He has 
published research on investments, interest rate instruments and energy derivatives in 
the academic and practitioner literature. He is the editor of Real Options and Energy 
Management: Using Options Methodology to Enhance Capital Budgeting Decisions 
published in 2002 by Risk Books, London.  Prior to joining the University of Texas at 
Austin in July 1988, Dr. Ronn was a faculty member of the business schools at the 
University of California, Berkeley, and the University of Chicago. While on a two year 
(1991-1993) leave of absence from the University of Texas, Dr. Ronn served as Vice 
President, Trading Research Group at Merrill Lynch & Co.  In Nov. 2004, Dr. Ronn was 



one of fifty individuals selected by Energy Risk Magazine to the “Energy Risk Hall of 
Fame.” 
 
 
Jean-Guy Simonato is a professor of finance at HEC Montréal in Canada. His research 
interests include numerical methods applied to finance, option pricing in the GARCH 
framework, and credit risk. 
 
 
Ronald Sverdlove received his A.B. in Mathematics from Princeton University.  He then 
attended Stanford University, where he received a Ph.D. in Mathematics and an M.A. 
in Music.  After teaching Mathematics at Southern Illinois University, the Claremont 
Colleges, and the University of Notre Dame, he joined RCA Laboratories (later Sarnoff 
Corporation) as a Member of the Technical Staff.  Upon leaving Sarnoff, he studied 
Finance at Rutgers Business School, Newark and New Brunswick, earning the Master of 
Quantitative Finance, MBA, and Ph.D. in Management, specializing in Finance.  He 
has taught Finance at Rutgers and both Finance and Management Science at Rider 
University.  He currently holds the position of Assistant Professor of Finance at the C. W. 
Post Campus of Long Island University.  Dr. Sverdlove has published twelve papers in 
Mathematics and one in Finance.  His research interests are in Fixed Income Securities, 
Empirical and Theoretical Corporate Finance, and Credit Risk Modeling. 
 
 
Monika Trapp received her undergraduate degree in Business Mathematics from the 
University of Trier (Germany).  She completed graduate studies in Mathematics and 
Finance from the London School of Economics and Political Science (UK) and the 
University of Ulm (Germany).  She is expected to finish her PhD in Business 
Administration at the University of Mannheim (Germany) in the fall of 2008.  In the past 
she has served as a Visiting Researcher in the Department of Banking Supervision at 
Deutsche Bundesbank.  Presently she is a Research Assistant to the Finance 
Department at the Business School of University of Mannheim (Germany). 
 


