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CURRICULUM VITAE

ACADEMIC POSITION

- Full Professor at University of Rome “La Sapienza” where he teaches Financial and Actuarial
Mathematics for Insurance Companies and Pension Schemes since 1994

- Professor at LUISS University where he teaches Financial Mathematics since 2009.

- Professor at Consorzio Interuniversitario Scienze Attuariali, University of Florence.

- Professor at MA.P.A. Master in LIUC University — Castellanza (Milan).

- Past Director of ARMA (Analista per il Risk Management Assicurativo) Master at University
of Rome La Sapienza.

- PhD in Actuarial Sciences.

- Actuary.

- Graduated with honors in Statistical and Actuarial Science from Rome University “La
Sapienza’.

FELLOWSHIPS

- Ordine Nazionale Attuari.

- Istituto Italiano degli Attuari.

- Societa Italiana di Statistica.

- International Actuarial Association- IAA.

- ASTIN, The Non Life Insurance Section of IAA.

- AFIR/ERM, the Financial Risks and Enterprise Risk Management Section of IAA.

- AMASES, the lItalian Association of Mathematics Applied to Economic and Social Sciences.

- IASC’s member - Insurance Accounting Standards Committee and FR’s member — Financial
Risks Committee- within the International Actuarial Association, as Istituto Italiano Attuari’s
representative.

- IFR’s member -Investment and Financial Risk committee- within the European Actuarial
Consultative Group, as Istituto Italiano Attuari’s representative.

- Scientific Committee of Itinerari Previdenziali.

PROFESSIONAL EXPERIENCES

- President of Associazione Consulenza e Ricerca Attuariale.

- Consultant for leading financing, banking and insurance groups, national and international
(financial analyses and techniques for risk evaluation, financial statements analysis, portfolio
evaluations).

- Appointed Actuary for some Italian life and no-life insurance companies: : Poste Vita, Intesa
SanPaoloVita, Cattolica Previdenza, Eurovita, Gruppo UnipolSAI, AXA Assicurazioni,
QUIXA, Assimoco, AXAMPS Danni.

- Consultant for private and compulsory pension funds.

- Certified Actuary of Italian Insurance companies.
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SCIENTIFIC RESEARCH TOPICS

Researches in the fields of Actuarial and Financial Sciences, in particular working out quantitative
tools to analyze solvency problems for risk managing within insurance companies and pension
funds.

At evidence studies on evaluating models for equity linked policies with minimum guaranteed and
their applications in pension schemes. The insurance companies solvency has been faced
proposing, in cooperation with other authors, an Italian statistical model to measure ruin probabilities
using either discriminant analysis approach or bayesian criteria; in a second time the solvency task
has been implemented in a reinsurance context, adopting optimality and preference arguments for
describing insurer and reinsurer behavior.

Current Scientific interests: studies on the effects of the risks correlation in life insurance portfolios
and its implications on capital requirements and Fair Evaluation of insurance liabilities, under
Solvency Il guidelines.

The main aim is to define hedging strategies to manage financial and longevity risks, using both
actuarial approach and financial risk neutral approach.

PUBLICATIONS

Author of many publications on Statistical/Mathematical/ Actuarial issues.
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