
 

 

A fall day in Finance 
September 17, 2026 

Aula H – Via San Felice al Monastero, 5  

 

  
10:25 – 10:30 Opening 

10:30 – 11:15 Andrea Grandi  

Managing Director, J.P.Morgan - Global Corporate Banking Large Cap Italy Head 

Inside a Treasury in an International Corporate 

11:15 – 12:00 Gianluca Fusai 

Università del Piemonte Orientale and Bayes Business School of City St George's, 
University of London 

Building a Smile-Consistent Term Structure Model for Futures Prices via Monotonic 
Transformations 

12:00 – 13:00 Geopolitical risk: Measurement and economic and financial impacts 

Joint talk by: 

Massimiliano Morelli, Head of Portfolio Risk Management, Generali Asset 
Management 

Paolo Zanghieri, Senior Economist, Generali Asset Management  

13:00 – 14:00 Light lunch 
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