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Maurizio Morini is an applied mathematician at PhD level, specialized in stochastic
volatility modeling and econometric methods applied to finance. He worked in several
quants’ team in London, Paris, Bruxelles and Milan. He has been working in Banca Akros
since 2003, where is heading the Structuring and Financial Engineering group. He is a
passionate practitioner in the field of digital imaging of Solar system bodies and spacecraft
mission design.

Gaetano Ferrara is quantitative trader specialized in volatility and dispersion. He worked
in Intesa San Paolo in the proprietary trading desk being in charge of the variance swap
and dividend swap desk. He joined Banca Akros in 2007 as FX Derivatives Trader, and
moved to the Structuring and Financial Engineering group in 2010. He is now in charge of
the equity derivatives modelling and of the development of algorithm for automated
trading.

Banca Akros (www.bancaakros.it) The investment and private banking arm of Banca
Popolare di Milano Group, Banca Akros has been on the market for over 15 years and is
today a byword for institutional, corporate and private investors in Italy.

Its activities range from Equity and Debt Capital Markets to Corporate Finance services,
from private banking to the development of innovative banking services.

Banca Akros’ investment banking activities include Italian and international stock and bond
broking, market making in financial derivatives, stock-exchange listing operations,
corporate advisory services, the treasury and the forex desk, interest rate derivatives,
custody and settlement services.

All the specialised services that Banca Akros offers to its clients are underpinned by a
constant financial research activity. Banca Akros’ strategy is based on innovation and
specialisation on financial markets thanks to its already well established activities on the
domestic and international arena. Banca Akros was one of the leading originators of the
Italian financial markets privatisation.



