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HISTORY

The Master in Finance has been offered by the University of Torino and organized by CORIPE since
1998. It takes place and is currently funded by the Fondazione Collegio Carlo Alberto.

Interactions with Collegio

Allievi Program
Collegio Carlo Alberto

l

Master in Finance

Collegio's seminars and colloquia

Ph.D in Ph.D in Statistics and Ph.D in Economics
= Applied Mathematics, of Complexity and
Economics (SE) (SMA) of Creativity (ECC)

The Master has also a partnership with the Polythecnical School of the Univerwity of Nice, France.
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MASTER IN FINANCE

Objective

The Master in Finance aims at preparing highly
qualified professionals, with a solid background in:

» asset pricing;

* risk measurement;

- asset allocation;

- derivative pricing and hedging.

Students can enter directly the Professional
arena or continue in a PhD program

www.carloalberto.org
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PLACEMENT

2%

11%

@ Banks

B Other Companies and
Institutions

D th pl ograms
54/0 9
33/0

0 Research Centres

BANKS such as
AIB Bank; Allianz Bank; Banca IMI; Banca D'Ttalia; BIM Alternative SGR Spa; BIP; BNP Paribas;
Banca Aletti; Banco Ambrosiano Veneto; Banca Antonveneta; Banca Centrale Europea; Banca Leonardo; Banca Profilo;
Banca Sella; Banca 121; Citigroup; Compagnia di San Paolo; Credit Agricole AM; Deutsche Bank: Intesa sanpaolo;

Mediolanum; Monte dei Paschi di Siena; Royal Bank of Scotland; TLX S.p.A.; UBI - UBM - UniCredit.

OTHER COMPANIES AND INSTITUTIONS such as
ADB S.p.A.; Capitalia;Cofiri Commerzbank AG; Enel; Ersel; Eurizon; European Bank for Reconstruction and
Development; Ferrero Spa Finance; Fiat Finance; Fideuram; Finanziaria Internazionale Securitization Group;

Fitch Ratings; JP Morgan Luxembourg; KPMG; Macedonia Ministry of Finance; Nextra Sgr; Pioneer Investments;
PriceWaterhouseCoopers; Prometeia; SAT Fondiaria; ECB frankfurt; Ernst & Young;

www.carloalberto.org
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MASTER IN FINANCE
ATTENDANCE

ITALTAN STUDENTS' ORIGIN

O TorinoandProvince

18% 18%
@ Piedmont

8%
O Other Regions

O Foreign Countries
56%
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MASTER IN FINANCE
ATTENDANCE

FOREIGN STUDENTS' ORIGIN

O Russia

B Ukraina

@ China

O Ireland

B Bulgaria
B Australia
@ Cameroon
O Vietnam
B Iran

O Kazakhstan
O Argentina

9%

6% O Bangladesh
3%
3%

B Serbia & M ontenegro
@ Georgia

@ Portogallo

B M acedonia

8 Romania

0 Kuwait

O Azerbaijan

0 Ghana

O India
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MASTER IN FINANCE
Screntific Committee

Davide Alfonsi(Head Of Risk Management, Intesa Sanpaolo)
Fabio C. Bagliano (Professor, University of Torino)
Paolo Brandimarte (Professor,Politecnico of Torino)

Terenzio Cozzi(Professor, University of Torino, CCA Member)

Pietro Garibaldi (Professor, University of Torino)
Elisa Luciano (Professor, University of Torino)
Pietro Modiano (Chairman, Carlo Tassara Spa)
Giovanna Nicodano (Professor, University of Torino)
Davide Tinelli (CEO, Fondaco SGR, CCA Member)
Gabriele Vigo (Partner, McKinsey)

www.carloalberto.org
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MASTER IN FINANCE

PROFESSORS’ AFFILITATION

13% O University of Torino

43% @ Other Universities in Piedmont

38% 0O Other Regions

6%
0O Foreign countries
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MASTER IN FINANCE
Faculty

David Bates, University of Towa
Andrea Berardi, University of Verona
Paolo Brandimarte, Politecnico of Torino
Terenzio Cozzi, University of Torino
Pierpaolo De Blasi, University of Torino
Bertrand Lods, University of Turin _
Gianluca Fusai, University of Eastern Piedmont I
Giampiero M. Gallo, University of Firenze
Massimo Guidolin, Manchester Business School . ~
Marc Goovaerts, Catholic University of Leuven :' | E i
1 8 8

| S gL

Elisa Luciano, University of Torino
Claudio Mattalia, University of Torino
Igor Priinster, University of Torino
Laura Rondi, Politecnico of Torino
Alessandro Sbuelz, University of Milano
Fabio Trojani, University of Lugano

www.carloalberto.org
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AND A NUMBER OF NON-ACADEMIC
EXPERTS, AMONE WHOM MICHEL
DACOROGNA, SCOR, WHO WON THE
2008 RISK-MANAGER OF THE YEAR
PRIZE FROM RISK GROUP.

O Algorithmics
B BEI
M DB&B Consulting
O Intesasanpaolo
B Symadis Capital
B BNP Paribas
B Banca Leonardo
O Unicredit
B Borsa Italiana
O Ersel
B Fondaco
O Crepibank
B Barclays
B Moody's
M Banca Esperia
6% o B BIM

6% 11% [ Converium

www.carloalberto.org
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Introductory courses]

MASTER IN FINANCE

Statistical and Programming Tools for Finance

Mathematics for Finance

—» Probabilistic Methods for Finance

First term

Portfolio Choice and Asset Pricing
4 Econometrics

-
Insurance and Solvency

Derivatives

Fixed Income

‘//P

—— —» Credit Risk

Second term

» Operational Risk

Market Risk
Econometrics for Financial Markets

Derivatives
Numerical Methods for Finance

Third term

» Asset Allocation

| Corporate Finance

Risk Management Tools and Applications
International Seminars

www.carloalberto.org
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For additional information:

http://www.carloalberto.org
master@-carloalberto.org

Next admissions
from January 1, 2011 for the ay 2011-12.

www.carloalberto.org
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