Group no. & name & names
of group members

Reading project

Project to discuss

1 Hannes Marling
Sara Emanuelsson

Markowitz portfolio theory

Basel Il

2 Rickard Wendeberg
Simon Tillmo

Black Swans

Worldcom bankruptcy

3-Juna Sodergren
Olof Bjerstaf

Risk in energy markets

Jerome Kerviel

4 Fengchong Wang,
Alexander Sakuth

Model Risk

Gaussian Copula

5 Jonathan Ahlstedt Stock-robots/High-frequency | LTCM

Johan Villysson trading, Risks

6 Maxime Blanchemain Credit Risk Solvency 2

Cathrine Sarnqvist

7 Tobias Pavel Enron Should banks be allowed to

Mylene Encontro

go into bankruptcy?

8 Linn Hantoft Leman Brothers Enron

Henrik Nel Jerkrot

9 Anna Danielsson The AIG near bankruptcy Black Swans

Ylldrin Halili

10. Hampus Sérenson Behavioural finance Risk in energy markets
Erik Dybeck

11 Lennart Lundberg
Shahin Zarrabi

Madoff

Model Risk

12 Robert Karrberg
Victor Sellman

Should banks be allowed to
go into bankruptcy?

Stock-robots/High-frequency
trading, Risks

13 Johanna Svensson Solvency 2 Credit Risk
Madeleine R. Toro
14 Stina Linge LTCM Markowitz portfolio theory

Johanna Juhl
Linnea Wikman

15 Daniel Johansson
Erik Forslund

Gaussian Copula

Leman Brothers

16 Tommy Engqvist
Mattias Kristiansson

Jerome Kerviel

The AIG near bankruptcy

17 Daniel Pettersson
Zoran Maracic

Worldcom bankruptcy

Behavioural finance

18 Tim Kvalem
Michail Kovanis

Basel Ill

Madoff




