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– 31 Ottobre 2022: Conditional Systemic Risk Measures, UCSB, Santa Barbara (Seminario). 
– 9 Marzo 2023: (Conditional) systemic risk measures: equilibrium and learning, Università Cattolica 

del Sacro Cuore, Milano, Talks in Finance and Insurance (Seminario).  
– 28 Aprile 2023: Risk Sharing with Deep Neural Networks, LMU Spring Workshop on Finance, 

Stochastics, and Statistics, LMU, Monaco. 
– 23 Gennaio 2024: Collective Arbitrage and the Value of Cooperation, Università degli Studi di 

Milano Bicocca (Seminario). 
 
RELATORE (CONTRIBUTED SPEAKER) A CONFERENZE E WORKSHOP 
– 9-11 Settembre 2019: Systemic Optimal Risk Transfer Equilibrium, 43rd Annual Meeting of the 

Association for Mathematics Applied to Social and Economic Sciences, Perugia, Italia. 
– 29-31 Gennaio 2020: Multivariate Systemic Optimal Risk Transfer Equilibrium, XXI Workshop on 

Quantitative Finance, Napoli.  
– 6 Agosto 2020: Entropy Martingale Optimal Transport and Nonlinear Pricing-Hedging Duality ,1st 

Asian Quantitative Finance Seminar, Singapore (online).  
– 31 Agosto- 4 Settembre 2020: Entropy Martingale Optimal Transport and Nonlinear Pricing-Hedging 

Duality, 13th European Summer School in Financial Mathematics, University of Vienna, Vienna.  
– 9-11 Dicembre 2020: Entropy martingale optimal transport, PhD2days 2020, Università degli Studi di 

Milano, Milano.  
– 22-25 Giugno 2021: Conditional systemic risk measures, 10th General AMaMeF Conference, Padova 

(online). 
– 5-9 Luglio 2021: Multivariate Systemic Optimal Risk Transfer Equilibrium, Virtual 24th international 

congress on Insurance: Mathematics and Economics (online).  
– 1-7 Settembre 2021: Entropy Martingale Optimal Transport and Nonlinear Pricing-Hedging Duality, 

Workshop on Mathematics and Computation of Financial Engineering, Ettore Majorana Foundation 
and Centre For Scientific Culture, Erice.  

– 31 Marzo – 1 Aprile 2022: Conditional Systemic Risk Measures, XXIII Workshop on Quantitative 
Finance, University of Rome Tor Vergata, Roma.  

– 23-27 Maggio 2022: Entropy martingale optimal transport and nonlinear pricing-hedging duality, 
100 Years Unione Matematica Italiana - 800 Years Università di Padova, Padova. 



– 20-22 Aprile 2023: On Conditional Chisini Means and Risk Measures, XXIV Workshop on Quantitative 
Finance (QFW2023), University of Cassino and Southern Lazio, Gaeta.  

– 20-22 Settembre 2023: Conditional Systemic Risk Measures, 47th Annual Meeting of the Association 
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scolastico "Matematica in Movimento", Sanoma (in corso di pubblicazione, 2024). 
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– Correlatore: "On some issues about the existence of nonlinear conditional means", S. Zambrano, 

Laurea Magistrale in Matematica, Università degli Studi di Milano, 2023. 
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