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CURRENT POSITIONS 

· UNIVERSITY OF TECHNOLOGY, SYDNEY, FACULTY OF BUSINESS, Sydney, Australia, Jan. 2002- 

· Visiting Researcher 

      and

· LUND UNIVERSITY, DEPARTMENT OF ECONOMICS, Lund, Sweden, Sept. 2000- 

· Research Fellow 

PREVIOUS POSITIONS 

· LUND UNIVERSITY, DEPARTMENT OF ECONOMICS, Lund, Sweden, 1996-2000 

· Ph.D.-Candidate (Doktorandtjänst) 

· EUROPEAN UNIVERSITY INSTITUTE, DEPARTMENT OF ECONOMICS, Florence, Italy, 1996-1997. 

· Researcher (Ricercatore) 

VISITING RESEARCHER

· BANGKOK UNIVERSITY, Bangkok, Thailand, July-August 2003

· THAMMASAT UNIVERSITY, Bangkok, Thailand, October 2002. 

· NEW ECONOMIC SCHOOL, Moscow, Russia, April 2001. 

UNIVERSITY DEGREES

· LUND UNIVERSITY, DEPARTMENT OF ECONOMICS, Lund, Sweden, 2000 

· Ph.D. (filosofie doktor) 

· LUND UNIVERSITY, DEPARTMENT OF ECONOMICS, Lund, Sweden, 1999 

· Phil. Lic. (filosofie licenciat) 

· EUROPEAN UNIVERSITY INSTITUTE, DEPARTMENT OF ECONOMICS, Florence, Italy, 1997 

· M.A. 

· LUND UNIVERSITY, DEPARTMENT OF ECONOMICS, Lund, Sweden, 1996 

· M.Sc. (filosofie magister) 

· LUND UNIVERSITY, DEPARTMENT OF ECONOMICS, Lund, Sweden, 1995 

· B.Sc.. (filosofie kandidat) 

· LUND INSTITUTE OF TECHNOLOGY, Lund, Sweden, 1995 

· M.Sc. and B.Sc. in Engineering Physics (civilingenjör, teknisk fysik) 

NON-DEGREE STUDIES

· UNIVERSITÁ DEGLI STUDI DI BOLOGNA, SCIENZE ECONOMICHE, Bologna, Italy, 1995 

· Studente Erasmus di Scienze Economiche (graduate work in Finance) 

· UNIVERSITY OF CALIFORNIA AT BERKELEY, Berkeley, USA, 1993-1994 

· EAP-Grant Student (undergraduate and graduate work in Materials Science and Economics) 

TEACHING

     Spring Semester 2001 

· INTERNATIONAL MONEY MARKETS (5 units), (lektioner). 

· MATHEMATICAL ANALYSIS FOR ECONOMISTS (3 units), (lektioner). 

     Fall Semester 2001 

· FINANCE B, Intermediate Level (5 units), (föreläsningar, kursansvarig). 

· INTERNATIONAL MONEY MARKETS (5 units), (lektioner). 

· MATHEMATICAL ANALYSIS FOR ECONOMISTS (3 units), (lektioner). 

     Spring Semester 2003 

· MINI-COURSE ON CREDIT-RISK (1 unit), (lektioner).

     AS PLANNED: Fall Semester 2003 

· INTRODUCTORY FINANCE A, Introductory Level (4 units), (föreläsningar, kursansvarig???).

THESIS SUPERVISION

· Supervised Bachelor's and Master's Theses in Finance and Economics. 

PUBLICATIONS 

· ”Managing Extreme Risks in Tranquil and Volatile Markets Using Conditional Extreme Value Theory”,  forthcoming  in International Review of Financial Analysis  13:2 (2004)                                                   (Elsevier Science, US). 
· "Orthogonal GARCH and Covariance Matrix Forecasting in a Stress Scenario: The Nordic Stock Markets During the Asian Financial Crisis 1997-1998 ", forthcoming in European Journal of Finance (2003)     (Taylor & Francis, UK). 
· "Extreme Value Theory and Extremely large Electricity Price Changes", forthcoming in International Review of Economics and Finance. (2003) (Elsevier Science, US).
· "The Hedging Performance of Electricity Futures on the Nordic Power Exchange Nord Pool ",  Applied Economics 35 (2003) pp. 1-11                                                                                                                         (Taylor & Francis, UK).
· "Using Simulated Currency Rainbow Options to Evaluate Covariance Matrix Forecasts",  Journal of International Financial Markets, Institutions and Money (12)3 (2002) pp. 216-230 )                                  (Elsevier Science, US). 

· "Essays on Financial Markets", Phd-Thesis, Lund University, (2002). 

PAPERS UNDER REVIEW

· "The Search for Chaos and Nonlinearities in Swedish Stock Returns", co-authored by Henrik Amilon. Working Paper, Department of Economics, Lund University, submitted to Applied Financial Economics. 

· "The Compass Rose Pattern of the Stock Market: How Does it Affect Parameter Estimates, Forecasts, and Statistical Tests", co-authored by Henrik Amilon. Working Paper, Department of Economics, Lund University, submitted to Studies in Non-Linear Dynamics and Econometrics.

· "Cross-Sectional Correlation: New Evidence on Changing Correlations and Correlation Breakdown in Equity Markets", submitted to Finnish Economic Papers. 

· "Measuring Default Risk Using Market Prices: The Swedish Banking Sector During the 1990s Banking Crisis", QFRG Reserach Paper no. 92, School of Finance and Economics, University of Technology, Sydney, submitted to The European Journal of Finance. 

· "The Market’s View on the Probability of Banking Sector Failure: Cross-Country Comparisons”, QFRG Reserach Paper no. 93, School of Finance and Economics, University of Technology, Sydney, submitted to the Journal of International Financial Markets, Institutions & Money.  

· "Merton for Dummies: A Flexible Way of Modelling Default”, submitted to Journal of Risk Finance.

WORKING PAPERS

· "Stochastic Volatility Option Pricing and the Swedish OMX-Index Call-Option Market", September 1997. Working Paper, Department of Economics, European University Institute, Florence.
· ”JanuaryEffects in Equity Correlations”, work in progress.
· "A Simple Continuous Measure of Credit Risk”, co-authored by Oh-Kaong Kwon, Working Paper, School of Finance and Economics, University of Technology, Sydney.  
· ”Default Risk, Systematic Risk and Thai Firms Before, During and After the Asian Crisis”, co-authored by Lugkana Worasinchai and Srisuda ChongSithipol , work in progress.

OTHER WRITTEN WORK

· "The Long-Distance Telephone Market in the US: Barriers to Entry", October 1994. Bachelor’s Thesis in Economics. 

· "The Gridded Base Heterostructure Bipolar Transistor and Ballistic Transport", January 1995. Master’s Thesis in Engineering Physics. 
· "Stochastic Volatility Option Pricing: The Fourier-Inversion Technique", June 1996. Master’s Thesis in Economics. 
· "Chaos, GARCH, and Stochastic Volatility in the Swedish Equity Market", Phil.Lic.-Thesis, Lund University.  
RESEARCH PRESENTED AT INTERNATIONAL CONFERENCES

· "Stochastic Volatility Option Pricing and the Swedish OMX-Index Call-Option Market", presented at "The Multinational Finance Society 5th Annual Meeting" in Helsinki, June 21-24, 1998. 

· "The Search for Chaos and Nonlinearities in Swedish Stock Returns", presented at "The Multinational Finance Society 6th Annual Meeting" in Toronto, July 7-10, 1999. 

· " Orthogonal GARCH and Covariance Matrix Forecasting in a Stress Scenario: The Scandinavian Stock Markets During the Asian Financial Crisis 1997-1998" presented at "The 28th Annual Conference of Economists" in Melbourne, Australia, September 26-30 1999. 

· "The Hedging Performance of Electricity Futures on the Nordic Electricity Exchange" presented at "Southern Finance Association Annual Meeting" in Key West, Florida, November 18-20, 1999. 

· "Biases due to the Compass Rose Pattern in Stock Returns" presented at "Southern Finance Association Annual Meeting" in Key West, Florida, November 18-20, 1999. 

· "Orthogonal GARCH and Covariance Matrix Forecasting in a Stress Scenario: The Scandinavian Stock Markets During the Asian Financial Crisis 1997-1998" presented at "Arne Ryde Workshop in Financial Economics" in Lund, October 21-22, 1999. 

· "Orthogonal GARCH and Covariance Matrix Forecasting in a Stress Scenario: The Scandinavian Stock Markets During the Asian Financial Crisis 1997-1998" presented at "The 2000 NTU International Conference on Finance" in Taipei, Taiwan, January 14-15, 2000. 

· "Orthogonal GARCH and Covariance Matrix Forecasting in a Stress Scenario: The Scandinavian Stock Markets During the Asian Financial Crisis 1997-1998" presented at "The 7th Asia Pacific Finance Association Annual Conference" in Shanghai, China, July 24-26, 2000. 

· "Using Simulated Currency Rainbow Options to Evaluate Covariance Matrix Forecasts" presented at "The 20th International Symposium on Forecasting" in Lisboa, Portugal, June 21-24, 2000. 

· "Extreme Value Theory and Extremely large Electricity Price Changes", presented at the International Conference on Financial and Real Markets, Hamman-Sousse, Tunisia, March 15-17, 2001. 

· "Extreme Value Theory and Extremely large Electricity Price Changes", presented at the Annual Research Conference on Financial Risk, Budapest, Hungary, July 12-14, 2001. 

· "Managing Extreme Risks in Tranquil and Volatile Markets Using Conditional Extreme Value Theory", presented at the 8th APFA Annual Conference, Bangkok, Thailand, July 22-25, 2001. 

· "Cross-Sectional Correlation: New Evidence on Changing Correlations and Correlation Breakdown in Equity Markets", presented at the 10th Annual Conference on Pacific Basin Finance, Economics and Accounting, Singapore, August 7-8, 2002. 

· "Measuring Default Risk Using Market Prices: The Swedish Banking Sector During the 1990s Banking Crisis", presented at the conference on Assessing the Risk of Corporate Default, organized by GRETA Associati, Venezia, Italy, September 19-20, 2002. 

· "The Market’s View on the Probability of Banking Sector Failure: Cross-Country Comparisons”, presented at the Faculty of Economics, Thammasat University,  Thailand, October 15, 2002.

· "A Simple Continuous Measure of Credit Risk”, co-authored by Oh-Kaong Kwon,  presented at the QMF Conference 2002 in Sydney, Australia, December 15-18, 2002.
PROFESSIONAL AND MILITARY EXPERIENCE

· Ecole Nationale Superior de Arts e Metieres (ENSAM), Bordeaux, France, Summer 1992. 

· Training in oil drilling, investigating properties of porous materials. 

· Hungarian Academy of Sciences, Budapest, Hungary, Summer 1991. 

· Research on chaotic behavior in Gunn-oscillators, design of electronic military equipment. 

· Ingersoll Rand, 1988-1989. 

· Mechanical Engineer. Designer of special machines, robot programmer. 

· AB Kallinge Kök, 1988. 

· Machine Operator. 

· Mandatory Military Service, Swedish Engineering Corps, 1987-1988 

· Morse/Radio specialist (introductory training in a reconessaince unit in the Swedish Infantry Troups). 

· Various Summer Jobs in supermarkets, Council Park Authorities, the Swedish Air Force etc. 1981-1987. 

PERSONAL INFORMATION

· NATIONALITY: Swedish 

· DATE OF BIRTH: September 14, 1967 

· LANGUAGES: Swedish (native), English (fluent), Italian (good), German (good), Spanish (fair understanding), Danish (excellent understanding), Norwegian (excellent understanding) 

