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Education

Apr-2001

Ph.D in Quantitative Finance at Université Paris - Panthéon - Sorbonng
Dissertation:Long-Term Portfolio Management: a Mathematical Fina Approach
Supervisor: Prof. E. Jouini (Univ. Paris Dauphine)

Jan-1999

Ph.D. in Applied Mathematicsat University of Trieste, Italy
DissertationPension Funds: Deterministic and Stochastic Apphesac
Supervisor: Prof. F. Rossi (University of Verona)

1998-2000
PhD Fellowship of CREST (Centre de Recherche en Economie & Statistiques)le
Nationale de la Statistique & de I’Administrationdhomique.



October 96-June 97

DEA Master courses iRrobability and Finance at UniversitéParis VI (directed by
N. El Karoui) and Troisieme annéeENSAE (Ecole Nationale de la Statistique et de
I’Administration Economique), Paris

Nov-1994

Bachelor in Mathematicsat University of Padova

Dissertation: Financial-project valuation models under differentarket conditions
Supervisor: Prof. B. Viscolani (Univ. of Padova)

Visiting and Teaching Appointments

Dec-2016

Visiting Professor at University of Technology, Sydney, School of Fioa and
Economics

Dec-2015

Visiting Professor at University of Technology, Sydney, School of Fioa and
Economics

Dec-2014

Visiting Professor at University of Technology, Sydney, School of Fioa 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 Groupat P6le Universitaire Léonard de Vinci, France
May-Jun2013

Visiting Professorat University of Paris Dauphine, France

Aug-Sept2011

Visiting Professor at University of Technology, Sydney, School of Fioa and
Economics

Since19-01-2005

Visiting Associate Professorat Ecole Supérieure d'Ingénieur Léonard de Vinci,
Département des Mathématiques et Ingénierie Figeaci

Since28-12-2004

Professore Associat@at Universita di Padova, Department of Mathematics
2004-2005

Professeur Déleguét Ecole Supérieure d'Ingénieur Léonard de ViDépartement
des Mathématiques et Ingénierie Financiere

2000-2004

Assistant Professorat University of Verona, Faculty of Economics

Feb-Jul 2003

Maitre de Conférences Invitéat Université d’Evry

Apr-Jun 2002

Professeur Vacataireat ESSEC, Finance Department



Apr-Jun2002
Professeur Vacataireat Ecole Supérieure d’'Ingénierie Léonard de Vibept DER
Feb-Apr 2001
Professeur Vacataireat Ecole Supérieure d’Ingénierie Léonard de Vibeapt DER

Ph.D Courses, MBA, Executive Education, Consulting

2002-2004 Univ. Verona: Ph.D courses in EconommcsEinance

2003 Univ. Verona: Master on Private Banking, orgat by Cattolica
Assicurazioni Verona

2008 Bloomberg (New York): Quants Seminar

2008 NATIXIS (Paris): Quants Seminar

2009 CUOA (Altavilla, Italy): Master Executive Ecaton Day

2009-2010 AIPB (Associazione ltaliana Private BagkiMilan, Italy): 20 Executive
Education Days for Intesa-SanPaolo private bankers

2010- Courts of Treviso, Milano, Padova: Consgltas CTU (Consulente Tecnico
d’'Ufficio)

2013- Univ. Padova: Ph.D courses in Stochastic filiiya

2005- Co-founder Associate of Quanta Finanza:saviw.quantafinanza.com
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Grasselli M. (2001). “La Gestion de Portefeuilld@ng Terme: une Approche de
Finance Mathématique”. PhD Dissertation. PARIS:v@rsite de Paris | - Pantheon -
Sorbonne (France).

Grasselli M. (1999). “Pension Funds: Determinisaicd Stochastic Approaches”.
PhD Dissertation. TRIESTE: Universita degli Studideste (Italy).

Books

Buratto A., Grasselli M., Grosset L., Viscolani @010). “Matematica Generale”.
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PhD Students

Dr. L. Malachini (Univ. Verona, 2010)
Dr. A. Gnoatto (Univ. Padova, 2013)
Dr G. Miglietta (Univ. Padova, 2015)
Dr L. Fiorin (Univ. Padova, candidate)

Grants and Awards

1998-2000 Ph.D Fellow of CREST (Centre de RecheechEconomie & Statistiques),

1995-1998 Italian Government Ph.D. Fellow (Univie§te)

2003 PRIN (Programmi di Ricerca Scientifica di Réate Interesse Nazionale)
Fellow

2006 PRIN (Programmi di Ricerca Scientifica di Réate Interesse Nazionale)
Fellow

2006 EUROPLACE Research Prize (with D. Gabay andé&lemont)

2009 PRIN (Programmi di Ricerca Scientifica di Réate Interesse Nazionale)
Fellow

2010 Bruti-Liberati Foundation Fellow, Universit§ Bechnology, Sydney

2013 PRAT (with G. Callegaro and T. Vargiolu)

2014 Finance Forum- Prize to the best paper orvateres- Bolsas y Mercados

Esparfioles (Madrid)

2015 Prize for the best paper by the AMASES Corgghetd in Padova, September.

International conferences (plenary invited speaker)

12-2017 Quantitative Methods in Finance QMF201d(®y, Australia)

08-2017 Mathematics in Finance 2017 Internatior@f€ence (Cape Town, South
Africa)

05-2017 Second Paris-Asia Conference in Quantédtimance (Suzhou, China)
12-2016 Quantitative Methods in Finance QMF2016i(®y, Australia)

11-2016 Mathematics and Finance: Research in OpfiRio de Janeiro, Brazil)
12-2015 Quantitative Methods in Finance QMF20151(®y, Australia)

12-2014 Quantitative Methods in Finance QMF2014d(f®y, Australia)

12-2013 Quantitative Methods in Finance QMF2013i(®y, Australia)

02-2013 AFMathConf2013 (Brussels, Belgium)



06-2012 Bachelier Congress - Quantitative Methad&inance QMF2012 (Cairns,
Australia)

12-2010 Quantitative Methods in Finance QMF201ai(®®y, Australia)

07-2010 EUROXXXII Conference (Lisboa, Portugal)

06-2009 Cubature methods in Finance (Leicester, UK)

Institutional responsibilities

Referee for Journal of Mathematical Economics
SIAM Journal of Control and Optimization
SIAM Journal of Financial Mathematics
Finance and Stochastics
Mathematical Finance
Applied Mathematical Finance
Revue Finance
Journal of Economic Dynamics and Control
Journal of Computational Finance
Journal of Applied Mathematics and Computation
Insurance: Mathematics and Economics
Quantitative Finance
International Journal of Theoretical and Appliecheince
Journal of Banking and Finance
Risk Magazine
European Journal of Finance
Journal of Risk and Insurance
Journal of Futures Market
Review of Derivatives Research

DIDATTICA

Come Ricercatorepresso I'Universita degli Studi di Verona (FacaltZEconomia e
Commercio, 1999-2004)

- Matematica Generale (primo anno, corsi in italiano)

- Modelli stocastici per la finanza (quarto anno scan italiano)

- Prodotti derivati (Master per il Private Bankingat@®lica Assicurazioni, corsi
in italiano)

- Calcolo stocastico (PhD in Economics and Managentuémiv. di Verona)

Come Professore Associatpresso I'Universita degli Studi di Padova (200%}ipg

Facolta di Economia

- Matematica generale (primo anno, corsi in italiano)

- Metodi matematici per I'Economia e la Finanza 2 afo anno, laurea
magistrale in Banca e Finanza, corsi in italiano)

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



- Mathematical Tools for Economics and Finance 2 {®s corsi in inglese)
- Topics in Quantitative Finance (Masterl, corsinglése)

Scuola di Scienze (laurea in Matematica)

- Analisi stocastica (quarto anno, corsi in italiano)
- Stochastic Volatility (PhD in Matematica Computamte, corsi in inglese)
- Metodi stocastici per la finanza (quarto anno, icorgnglese)

Scuola di Ingegneria (laurea magistrale in Math@abEngineering)

- Stochastic methods for Finance (quarto anno, darsinglese, mutuato da
Matematica)

Come Professore incaricat@resso il Pole Universitaire Léonard de Vinci (2900

Ecole d’Ingenieurs ESILV

Chaine de Markov (quarto anno, corsi in francese)

Probabilité et statistique (terzo anno, corsi anfrese)

Calcul stochastique (quarto anno, corsi in francese

Modeles de diffusion en finance (quarto anno, dorfiancese)

Diffusion models in Finance (quarto anno, cordniglese)

Pricing and hedging of complex derivatives (quiabtmo, corsi in inglese)
Optimization de portefeuille (quarto anno, corsirancese)

Options, futures et swaps (quarto anno, corsiandese)

Calcul stochastique appliqgue a la finance (Mas®&ceentifique, corsi in
francese)

Ecole de Commerce EMLV

- Statistique (primo anno, programma Restart, carfiancese)

Come Professore incaricatpresso 'lESSEC Business School (2002)

- Financial Markets and Financial Institutions (1 @ncorsi in francese)

Come Maitre de Conferences Invitgresso I'Univ. D’Evry (2002)

- Probabilité et statistique (terzo anno, corsi anfrese)
- Mathématiques financiéeres (secondo anno, corsaimcése)



