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LONGIN, F. (1997). From Value at Risk to Stress Testing: The Extreme Value Approach. ESSEC
Business School.
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peuvent aider. ESSEC Business School.
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Responsibility Events. Dans: 8th Centre for Social and Environmental Accounting Research
(CSEAR) North America Conference. Toronto.

LONGIN, F. (1996). Etude de la loi statistique de la volatilité.

LONGIN, F. et SOLNIK, B. (2000). Extreme Correlation of International Equity Market.
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LONGIN, F. (2023). Investors’ Perception of Corporate Social Responsibility: Evidence from a Lab
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KONSTANTINOS, G. et LONGIN, F. (2019). Is Bitcoin the New Digital Gold? Dans: 2019
International Risk Management Conference (IRMC). Milan.
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Financial Management Conference (PFMC2019).
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LONGIN, F. et SANTACREU VASUT, E. (2019). CEO Nomination and Gender Leadership
Stereotypes: Evidence from Lab Experiments. Dans: 3rd Meetings of Society of Economics of the
Household (SEHO). Lisbon.
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Applications. Wiley, 602 pages.

LONGIN, F. [Ed] (2012). Gestion de patrimoine : clés et outils. ESSEC Business School, 474 pages.

RESEARCH ACTIVITIES

Organization of a conference or a seminar
2009 - Now: Conferences of the Club ESSEC Gestion de patrimoine (ESSEC Wealth

Management Club) (co-organization with Gabriel Eschbach) 
2003 - 2003: Conference Eurobanking in Bordeaux (co-organization with Antoine Frachot,

Crédit Lyonnais) 
2000 - 2000: Conference on the theme Value at risk (VaR) in Edinburgh (co-organization with

Pradeep Yadav, University of Strathclyde). 

Member of an academic association
1994 - Now: Member of the French Finance Association (AFFI) 
1994 - Now: Member of the European Finance Association (EFA) 
1994 - Now: Member of the American Finance Association (AFA) 

Reviewer for a journal

Reviewer for ASTIN Bulletin: Journal of the International Actuarial Association
Banque et Marchés
Econometrica
European Journal of Operational Research
Finance
International Review of Economics and Finance
Journal of Banking & Finance
Journal of Business
Journal of Empirical Finance
Journal of Finance
Journal of Financial and Quantitative Analysis
Journal of Financial Economics
Journal of Futures Markets
Journal of International Money and Finance
Mathematical Finance
Pacific-Basin Finance Journal
Review of Economic Studies
Review of Financial Studies
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Senior or Associate Editor
2014 - 2017: Associate editor - Journal of Banking and Finance 

Editorial Board Membership
1999 - 2005: Editorial board membership - Finance 
2014 - 2017: Editorial board membership - Journal of Banking and Finance 
2006 - 2017: Editorial board membership - Journal of Risk 

PROFESSIONAL ACTIVITIES

Member of a professional association, of an expert group or of a board of directors
1994 - Now: Member of the French Association of Corporate Treasurers (AFTE) 
1994 - Now: Member of the French Association for the Development of Pension Funds

(AFPEN) 
1994 - Now: Member of the French Association of Asset Liability Managers (AFGAP) 
1994 - Now: Scientific Member of La Française AM 

SERVICES

1994 - Now: Participation at various committees and working groups at ESSEC Business
School: scientific committee, teaching committee, pedagogical committee... 
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