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2005 HDR
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CERTIFICATES

2010 Global colloquium on participant-centered learning
(Harvard Business School United States of America)

CAREER

FULL-TIME ACADEMIC APPOINTMENTS
2006 - 2011-08-31 Associate Professor (ESSEC Business School France)

2011 - Now Full Professor (ESSEC Business School France)

2013 - Now Fellow of the French Institute of Actuaries (Institut des Actuaires France)

OTHER ACADEMIC APPOINTMENTS

1994 - 2006-09-30 Assistant, then associate professor (Université Paris Descartes (Paris V)
France)

2017 - 2020-07-31 Part-time Visiting Professor (Université de Lund Sweden)



2012 - 2012-12-31

2008 - 2012-10-31

2012 - 2026-08-31

2011 - 2015-09-01

Internship at FINMA, Swiss Financial Market Supervisory Authority (Swiss
Financial Market Supervisory Authority FINMA Switzerland)

Co-responsible of the ESSEC-ISUP actuarial track (ESSEC Business School
France)

Director of the ESSEC-ISUP actuarial track (ESSEC Business School France)
Director of the research program ESSEC - SWISS LIFE "Consequences of the

population ageing on the insurances loss. Impacts on the automobile
prevention” (ESSEC Business School France)

OTHER APPOINTMENTS

2013 - Now

1999 - 2000-09-30

2012 - 2016-12-01

2011 - 2014-12-01

2013 - Now

2004 - 2009-09-30

Director of CREAR - Center of Research in Econo-finance and Actuarial
Science on Risk (ESSEC Business School France)

Delegation C.N.R.S. (SAMOS-MATISSE, UMR 8595 (CNRS - Centre national
de la recherche scientifique France)

Scientific Coordinator of the European Project ‘RARE’ - Risk Analysis, Ruin

and Extremes - FP7-PEOPLE-2012-IRSES - Marie Curie Actions, which aims to
strengthen research partnerships through staff exchanges and networking
activities between European research organizations and research organizations
from other countries. (12 partners) (ESSEC Business School France)

Director of the Research program with SWISS LIFE on: Consequences of the
population ageing on the insurances loss. Impacts on the automobile prevention
(ESSEC Business School France)

Affiliated member to RiskLab (ETH Zurich Switzerland)

Member of MAP5 (Applied Mathematics), UMR8145 (Université Paris
Descartes (Paris V) France)

PUBLICATIONS
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KRATZ, M., LOK, Y.H. et MCNEIL, A.J. (2016). Multinomial VaR Backtests: A Simple Implicit
Approach to Backtesting Expected Shortfall. ESSEC Business School.

CADENA, M., KRATZ, M. et OMEY, E. (2017). New Results on the Order of Functions at Infinity.
ESSEC Business School.

KRATZ, M. et NAGEL, W. (2014). On the Capacity Functional of Excursion Sets of Gaussian
Random Fields on R2. ESSEC Business School.

BRAUTIGAM, M. et KRATZ, M. (2018). On The Dependence Between Quantiles And Dispersion
Estimators. ESSEC Business School.

BRAUTIGAM, M., DACOROGNA, M. et KRATZ, M. (2018). Predicting Risk with Risk Measures: An
Empirical Study. ESSEC Business School.

CHOTARD, R., DACOROGNA, M. et KRATZ, M. (2016). Risk Measure Estimates in Quiet and
Turbulent Times: An Empirical Study. ESSEC Business School.

DACOROGNA, M., FRANCISCO MIGUELEZ, J.J. et KRATZ, M. (2016). Risk Neutral Versus Real-
World Distribution of Publicly Listed Bank Corporations. ESSEC Business School.

BUSSE, M., DACOROGNA, M. et KRATZ, M. (2013). The Impact of Systemic Risk on the
Diversification Benefits of a Risk Portfolio. ESSEC Business School.

KRATZ, M. (2013). There is a VaR Beyond Usual Approximations. ESSEC Business School.

EMMER, S., KRATZ, M. et TASCHE, D. (2013). What Is the Best Risk Measure in Practice? A
Comparison of Standard Measures. ESSEC Business School.

KRATZ, M. (2000). Chaos expansions and level crossings.

KRATZ, M. (2005). Some contributions in probability and statistics of extremes.

KRATZ, M. et PROKOPENKO, E. (2021). Multi-Normex Distributions for the Sum of Random
Vectors. Rates of Convergence. 2102, ESSEC Business Schoaol.

KRATZ, M. et KHORAMI CHOKAMI, A. (2023). On the relation between extremal dependence and
concomitants. WP 2301, ESSEC Business School Research Center.

KRATZ, M. et DACOROGNA, M. (2023). Managing Cyber Risk, a Science in the Making. WP 2302,

ESSEC Business School Research Center.

SINGHA, S., KRATZ, M. et VADLAMANI, S. (2023). From geometric quantiles to halfspace depths:
A geometric approach for extremal behaviour. WP 2307, ESSEC Business School.
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SINGHA, S., KRATZ, M. et VADLAMANI, S. (2024). Comparing Multivariate Distributions: A Novel
Approach Using Optimal Transport-based Plots. WP 2402, arXiv.

HAMBUCKERS., J., KRATZ, M. et USSEGLIO-CARLEVE, A. (2023). Efficient Estimation in Extreme
Value Regression Maodels of Hedge Fund Tail Risks. WP 2305, ESSEC Business School.

KRATZ, M. (1993). Statistics of tails of distributions and Poisson approximation.

BRAUTIGAM, M. et KRATZ, M. (2019). Bivariate FCLT For The Sample Quantile And Measures Of
Dispersion For Augmented Garch Processes. WP1909, ESSEC Business School.

KRATZ, M. (2022). Building up Cyber Resilience by Better Grasping Cyber Risk Via a New
Algorithm for Modelling Heavy-Tailed Data. WP 2210, ESSEC Business School.

DEBBABI, N., KRATZ, M. et MBOUP, M. (2016). A Self-Calibrating Method for Heavy Tailed Data
Modeling. Application in Neuroscience and Nance. ESSEC Business School.

KRATZ, M. et CADENA, M. (2014). An Extension of the Class of Regularly Varying Functions.
ESSEC Business School.

KRATZ, M. et VADLAMANI, S. (2016). CLT for Lipschitz-Killing Curvatures of Excursion Sets of
Gaussian Random Fields. ESSEC Business School.

DAS, S. et KRATZ, M. (2017). Diversification Benefits Under Multivariate Second Order Regular
Variation. ESSEC Business School.

DACOROGNA, M., ELBAHTOURI, L. et KRATZ, M. (2015). Explicit Diversification Benefit for
Dependent Risks. ESSEC Business School.

DACOROGNA, M. et KRATZ, M. (2015). Living in a Stochastic World and Managing Complex Risks.

ESSEC Business School.

AKA, S., KRATZ, M. et NAVEAU, P. (2025). Multivariate discrete Generalized Pareto Distributions:
Theory, simulation, and applications to dry spells. WP 2508, ESSEC Business School.

CONFERENCE PROCEEDINGS

KRATZ, M. et HUSLER, J. (1994). On the convergence of the number of exceedances of
nonstationary normal sequences. Dans: Extreme Value Theory and Applications. Gaithersburg:

Journal of Research of the National Institute of Standards and Technology, pp. 539-542.

DEBBABI, N., KRATZ, M., MBOUP, M. et EL ASMI, S. (2012). Combining Algebraic Approach with
Extreme Value Theory for Spike Detection. Dans: Proceedings of EUSIPCO 2012.

DEBBABI, N., KRATZ, M., MBOUP, M. et EL ASMI, S. (2015). Distribution hybride pour la
modélisation de données a deux queues lourdes: Application sur les données neuronales. Dans:
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Hopfield Networks. Dans: ICANN - LNCS 4668. Springer.

CADENA, M., KRATZ, M. et OMEY, E. (2017). On Functions Bounded by Karamata Functions.
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CONSTANTINESCU, C., HASHORVA, E. et KRATZ, M. (2018). Editorial: Foreword by the Guest
Editors of the RARE special issue. Annals of Actuarial Science, 12, pp. 209-210.

PRESS ARTICLE, VIDEO OR OTHER POPULAR MEDIA
KRATZ, M. (2019). Adapting to the new risk landscape: is cyber insurable? ESSEC Knowledge.

KRATZ, M. (2019). S’adapter au nouvel environnement des risques : peut-on assurer le risque
cyber ? Reflets ESSEC Magazine.

KRATZ, M. (2020). Understanding Procyclicality. ESSEC Knowledge.

DACOROGNA, M., KRATZ, M. et LECOMTE, P. (2016). Changing Times Require New Tools for
Risk Management. Asia Insurance Review, pp. 98-99.
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Magazine.

KRATZ, M. (2015). Managing Risk Is about Raising Society’s Resilience. Business Times Singapore

KRATZ, M. (2017). The Future of Insurance with the Advent of Artificial Intelligence. ESSEC
Knowledge.

GUEST EDITOR OF A JOURNAL SPECIAL ISSUE
DACOROGNA, M. et KRATZ, M. (2022). Special Issue “Cyber Risk and Security”. Risks, 10.

CONSTANTINESCU, C., HASHORVA, E. et KRATZ, M. (2018). Annals of Actuarial Science. Annals
of Actuarial Science, 12.

HDR
KRATZ, M. (2005). HDR. France.

RESEARCH ACTIVITIES

Organization of a conference or a seminar
2009 - Now: Organizer of the Working-Group-on-Risk (CREAR series of fortnightly seminars)
(ESSEC Business School France)
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2018 - 2018:

2016 - 2016:

2016 - 2016:
2016 - 2016:

2015 - 2015:

2014 - 2014:
2012 - 2012:
2010 - 2010:
2009 - 20009:
2020 - Now:
2014 - 2014:
2019 - 2019:
2018 - 2018:
2021 - 2021
2021 - 2021
2021 - 2021:

2021 - Now:
2021 - 2021:

'‘Cyber risks — Threats and Opportunities for the Asia Pacific Insurance Industry’,
4th SAS ERM - ESSEC CREAR Conference ( Singapore)

‘Lois Scientifiques et Modeles Mathématiques: de la physique a l'actuariat’,
Colloquium SCOR-IA, Paris

'Financial risk: Black Swan or Opportunities?' (ESSEC Business School France)
Concluding International 'RARE' Conference on Risk Analysis, Ruin theory,
Extremes, La Baule (CREAR, with the support of Swiss Re, Institut des
Actuaires, SCOR science foundation, Bank of England, AMIES-IA, IFOA, BFA-
SFdS) ( France)

International Round Table on New IFRS rules : Actuaries meet Accountants,
Paris La Défense (CREAR, with the support of Labex MME-DII, Institut des
Actuaires & BFA-SFdS)

Mini-workshop "Small data " (CREAR & BFA-SFdS), 13éme Congres des
Actuaires, Paris

ESSEC CREAR - SWISS LIFE conference: 'Risk, Insurance and Longevity',
ESSEC La Défense

BFA - SFdS & ESSEC WG Risk: 'Financial Regulation' , Paris ( France)
European workshop on EVT & Finance - Paris La défense ( France)
International round table on Key Issues and Challenges for Actuarial Science -
Bringing Together Academics and Practitioners, International Actuarial
Colloquium (Virtual),

International Actuarial Colloquium (Virtual), co-organizer (member of the
Scientific Committee)

Can Stochastic Geometry handle Dynamics of Risk Management? (ESSEC
Business School France)

Can Stochastic Geometry handle Dynamics of Risk Management? (Université
de Lund Sweden)

Invited session - Stochastic Analysis in Mathematical Finance and Insurance (
IMS - Bernoulli Society )

Colloque Actuariat SCOR & 1A2021 (Institut des Actuaires France)

ARLEStat organized session (CFE-?CMS conference 2021 United Kingdom)
ARLES series of seminars (ARLES partners)

Assurabilité des risques cyber (1er Collogue International de I'Actuariat
Francophone )

Participation in scientific commissions or reviewer for a conference

2014 - Now:
2015 - Now:

2013 - Now:
2014 - 2016:

Member of the Scientific Committee of the IRFRC Conference, NTU Singapore
Member of the Advisory Board of QRFE, Durham Business School ( United
Kingdom)

Member of the Scientific Committee of ISUP-UPMC

Member of the ANR Ameriska on the Analysis of Multivariate Extremes and
RISKs Assessment

Other academic activity

2006 - 2009:

Member of MIPOMODIM (Project ANR blanc - NT05-1_42030)



Editorial Board Membership

2019 - 2023:

Associate Editor of REVSTAT

Member of an academic association

2005 - 2011:

2006 - 2009:

Responsible in Paris Descartes of the GREFI-MEFI (European Research Group
Franco Italian - Matematica Fisica)

Member of the ANR MiPomodim and the Working Group on Random Porous
Media Modelling (Paris Descartes)

PROFESSIONAL ACTIVITIES

Member of a professional association, of an expert group or of a board of directors

1994 - Now:

2007 - Now:
2010 - Now:

1997 - Now:
2021 - Now:
2022 - Now:

BERNOULLI SOCIETY (for Mathematical Statistics and Probability- ISI section)
(International Statistical Institute Netherlands)

SFdS - Société Francaise de Statistique

Member of the Banque, Finance, Assurance - BFA group - SFdS (President
until 2017) (Société Francaise de Statistique (SFdS) France)

Affiliated member of the Bernoulli society (IMS - Bernoulli Society )

Fondation 'La Science Statistique' (Fondation "La Science Statistique" France)
ENISA (European Union Agency for Cybersecurity)

Other professional activity

2017 - 2017:

2016 - Now:

2015 - 2015:

2014 - 2014:

2012 - 2012:

SERVICES

2008 - 2014:
2016 - 2021:
2019 - 2021:

Experts forum: Singapore Actuarial Society forum, '‘Overview of Copulas for
Actuaries in Management' ( Singapore)

Research experts forum (invited panelist), fringe event to the IFOA Asia
conference, Kuala Lumpur ( Malaysia)

Round table of senior experts to discuss key issues and challenges that
researchers of risk and practitioners from industries, perceive as significant over
the next few years (Invited panelist by the IFoA), London ( United Kingdom)
Experts Forum on Risk Measures and Regulation in Insurance, Swiss Re
Learning Center (by invitation), Zurich ( Switzerland)

Workshop on Statistical Applications to Climate Extremes, Zurich Development
Center (by invitation), Zurich ( Switzerland)

Statistics faculty recruitment (ESSEC Business School France)
Statistics faculty recruitment
Teaching Committee (ESSEC Business School France)
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