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Apr-2001      
Ph.D in Quantitative Finance at Université Paris I – Panthéon - Sorbonne,  
Dissertation: Long-Term Portfolio Management: a Mathematical Finance Approach 
Supervisor: Prof. E. Jouini (Univ. Paris Dauphine) 

 
Jan-1999 
Ph.D. in Applied Mathematics at University of Trieste, Italy  
Dissertation: Pension Funds: Deterministic and Stochastic Approaches 
Supervisor: Prof. F. Rossi (University of Verona) 
  
1998-2000 
PhD Fellowship of CREST (Centre de Recherche en Economie & Statistiques), Ecole 
Nationale de la Statistique & de l’Administration Economique. 

 



 
 

October 96-June 97 
DEA Master courses in Probability and Finance at Université Paris VI  (directed by 
N. El Karoui) and Troisième année at ENSAE (Ecole Nationale de la Statistique et de  
l’Administration Economique), Paris  
 
Nov-1994 
Bachelor in Mathematics at University of Padova 
Dissertation: Financial-project valuation models under different market conditions 
Supervisor: Prof. B. Viscolani (Univ. of Padova) 
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Dec-2016 
Visiting Professor at University of Technology, Sydney, School of Finance and 
Economics 
Dec-2015 
Visiting Professor at University of Technology, Sydney, School of Finance and 
Economics 
Dec-2014 
Visiting Professor at University of Technology, Sydney, School of Finance and 
Economics 
Nov-2013 
Habilitation for the Full Professor Degree in Italy (Score: Excellent, top 1%) for 
SECS-S/06 
Since Sept-2013 
Head of DeVinci Finance Group at Pôle Universitaire Léonard de Vinci, France 
May-Jun2013 
Visiting Professor at University of Paris Dauphine, France 
Aug-Sept2011 
Visiting Professor at University of Technology, Sydney, School of Finance and 
Economics 
Since19-01-2005 
Visiting Associate Professor at Ecole Supérieure d'Ingénieur Léonard de Vinci, 
Département des Mathématiques et Ingénierie Financière 
Since28-12-2004 
Professore Associato at Università di Padova, Department of Mathematics 
2004-2005  
Professeur Délégué at Ecole Supérieure d'Ingénieur Léonard de Vinci, Département 
des Mathématiques et Ingénierie Financière 
2000-2004 
Assistant Professor at University of Verona, Faculty of Economics 
Feb-Jul 2003 
Maître de Conférences Invité at Université d’Evry  
Apr-Jun 2002 
Professeur Vacataire at ESSEC, Finance Department  



Apr-Jun2002 
Professeur Vacataire at Ecole Supérieure d’Ingénierie Léonard de Vinci, Dept DER  
Feb-Apr 2001  
Professeur Vacataire at Ecole Supérieure d’Ingénierie Léonard de Vinci, Dept DER  
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2002-2004 Univ. Verona: Ph.D courses in Economics and Finance 
2003 Univ. Verona: Master on Private Banking, organized by Cattolica 
Assicurazioni Verona 
2008 Bloomberg (New York): Quants Seminar 
2008 NATIXIS (Paris): Quants Seminar 
2009 CUOA (Altavilla, Italy): Master Executive Education Day 
2009-2010 AIPB (Associazione Italiana Private Banking, Milan, Italy): 20 Executive 
Education Days for Intesa-SanPaolo private bankers 
2010-  Courts of Treviso, Milano, Padova: Consulting as CTU (Consulente Tecnico 
d’Ufficio) 
2013- Univ. Padova: Ph.D courses in Stochastic Volatility 
2005- Co-founder Associate of Quanta Finanza s.r.l.: www.quantafinanza.com 
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Come Ricercatore presso l’Università degli Studi di Verona (Facoltà di Economia e 
Commercio, 1999-2004) 
 

- Matematica Generale (primo anno, corsi in italiano) 
- Modelli stocastici per la finanza (quarto anno, corsi in italiano) 
- Prodotti derivati (Master per il Private Banking, Cattolica Assicurazioni, corsi 
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Come Professore Associato presso l’Università degli Studi di Padova (2005-oggi) 
 
Facoltà di Economia 
 

- Matematica generale (primo anno, corsi in italiano); 
- Metodi matematici per l’Economia e la Finanza 2 (quarto anno, laurea 

magistrale in Banca e Finanza, corsi in italiano) 
- Finanza quantitativa 2 (quinto anno, laurea magistrale in Banca e Finanza, 

corsi in italiano) 



- Mathematical Tools for Economics and Finance 2 (Master1, corsi in inglese) 
- Topics in Quantitative Finance (Master1, corsi in inglese) 
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- Analisi stocastica (quarto anno, corsi in italiano) 
- Stochastic Volatility (PhD in Matematica Computazionale, corsi in inglese)  
- Metodi stocastici per la finanza (quarto anno, corsi in inglese) 

 
Scuola di Ingegneria (laurea magistrale in Mathematical Engineering) 
 

- Stochastic methods for Finance (quarto anno, corsi in inglese, mutuato da 
Matematica) 

 
 
Come Professore incaricato presso il Pole Universitaire Léonard de Vinci (2000-) 
 
Ecole d’Ingenieurs ESILV 
 

- Chaine de Markov (quarto anno, corsi in francese) 
- Probabilité et statistique (terzo anno, corsi in francese) 
- Calcul stochastique (quarto anno, corsi in francese) 
- Modeles de diffusion en finance (quarto anno, corsi in francese) 
- Diffusion models in Finance (quarto anno, corsi in inglese) 
- Pricing and hedging of complex derivatives (quinto anno, corsi in inglese) 
- Optimization de portefeuille (quarto anno, corsi in francese) 
- Options, futures et swaps (quarto anno, corsi in francese) 
- Calcul stochastique applique à la finance (Mastére Scientifique, corsi in 
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- Financial Markets and Financial Institutions (1 anno, corsi in francese) 
 
 
Come Maître de Conferences Invité presso l’Univ. D’Evry (2002) 
 

- Probabilité et statistique (terzo anno, corsi in francese) 
- Mathématiques financières (secondo anno, corsi in francese) 

 
 
 
 


