f/) 1 b= _, "a o ¥

BNP PARIBAS \‘ _

>

GROUP RISK MANAGEMENT
RISK CAPITAL MARKETS
Validation & Valuation - EQD « Ingénierie Financiére et Modgles Aléatoires »

Internship Report
Market Risk Analyst — Equity Derivatives
Yassine BENJELLOUN

13/10/2010

Abstract

I describe in this paper the missions | had to achieve
during my internship at BNP Paribas from May 2010 to
November 2010. | joined the Risk Capital Markets (RCM)
department in Group Risk Management (GRM) in Paris. | was
member of the “Validation & Valuation” team.



