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Education
26 September 1996 Ph.D. in Mathematical Finance
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Supervisor: Prof. Dr. A.C.F. Vorst
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Working experience
February 2008 - Present Senior Quant

Quantitative Financial Research
Bloomberg, New York

June 2007 - February 2008 Head of Financial Engineering
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October 1998 - May 2007 Head of Financial Models
Product and Business Development
Banca IMI, Milan
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Risk Management and Research
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February 2008 - Present President of the Scientific Committee
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Most cited author in Risk Magazine, year 2008.
Only author in the annual top list of citations since 2004.

Languages
Italian (mother tongue)
English (fluent)
Portuguese (basic)
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Current tasks and activities

• Responsible for the research on interest rates and inflation derivatives at Bloomberg. Tasks
include: i) support to the development group in the pricing of specific payoffs, and the
bootstrapping of yield curves; ii) research on possible extensions of market models that
account for a multi-curve (single-currency) setting; iii) development of inflation models for
the valuation of the year-on-year convexity correction and the pricing of generic caps and
floors; iv) derivation of risk-neutral forward inflation densities;

• Invited speaker in international conferences and workshops.

Previous tasks and activities

• Head of Financial Engineering at Banca IMI, Milan. Tasks included: i) management of
twenty people (modelers and developers); ii) study and development of models for the pricing
and hedging of equity, interest rates, foreign exchange, credit and hybrid derivatives; iii)
development of C++ codes for the relevant pricing functions; iv) development of the front
office system interface (linking proprietary libraries for the pricing of exotics); v) academic
research.

• Quant Analyst at the Risk Management Department of Cariplo, Milan. Tasks included:
i) market risk evaluations and measurement; ii) study and implementation of interest rate
models; iii) pricing of exotic products;

• Course teacher both for Risk and Marcus Evans.
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