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PERSONAL INFORMATION

B

WORK EXPERIENCE

Apr 18-Present

Apr 14—Apr 18

Sep 10-Apr 14

Jun 05-Sep 10

Jan 01—Jun 05

Aug 98-Jan 01

Jul 97-Aug 98

Mar 97—-Jul 97

Curriculum Vitae

Simone Freschi

@ viale Cavour, 126, 53100 Siena (Italy)
B 3357697035

%4 simone.freschi@mpscs.it / freschi.simone@gmail.com

Date of birth 14 Jan 72

Deputy General Manager
MPS Capital Services S.p.A.

Head of Global Markets
MPS Capital Services S.p.A.

Responsible for Trading, Structuring and Middle Office units and directly reporting to the General
Manager. The Division is composed of 5 business units and 15 desks.

Head of Trading
MPS Capital Services S.p.A.

Responsible of all Trading Desks, reporting to the Head of Global Market and deputy of the Division
(comprised of more than 100 headcounts among traders, sales, structurers and middle officers)

Equity, Fx e Commodity Trading Desk
MPS Finance S.p.A

Head of desks trading Equity, Fx and Commaodities. Direct responsibility for risk managment of exotic
options books and proprietary portfolios.

Equity Option Trader
Mps Finance S.p.A., Siena

Coordination of trading on equities and indexes, in particular plain vanilla and exotic options. Directly
managing firstly, the Asian and single stocks multi-asset options books and subsequently the indexes
exotic options books.

Interest Rates Derivatives Trader
Banca Monte dei Paschi S.p.A., Siena

Interest rate derivatives trader (Swaps, Caps&Floors, Swaptions) mainly on EUR e USD curves.

Quantitative Analyst
Banca IMI S.p.A., Milano

Derivatives pricing models development and programming in C/Visual Basic

Quantitative Analyst
Societe Generale, Paris (France)
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EDUCATION AND TRAINING

Sep 96-Jun 97

Oct 96

Sep 91-Apr 96

ADDITIONAL INFORMATION

Universita di Padova, 2013/14
Adjunct Professor

Universita di Siena, 2014/15/16
Adjunct Professor

Publications

Conference, seminars and
teaching experiences:

2/6/14

Master in Applied Mathematics
Paris VI/Laboratoire de Probabilite and Ecole Polytechnique, Parigi (France)

Phd in Mathematical Finance (first year)
University of Bergamo, Bergamo

BA in Economics
Bocconi University, Milan

Field of Specialization: Theory and Economic Analysis; elective courses in Mathematics, Statistics and
Econometrics. Final grade: 110/110 with Honours

Course in Computational Finance, Degree in Economics, final year's course

Course in Financial Markets, Degree in Economics, final year's course
Financial Markets - UNISI.html

| Derivati, Mc-Grow Hill 2001, author of the CD-Rom

Frequent speaker at conference sand university lectures. Weekly guest (from 2003 to 2006) of
Bloomberg TV's Market Countdown program.
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