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EDUCATION

2025 Ph.D., Economy, Finance, Liverpool University School of Management, United Kingdom
2018 Master, Economy, Finance, Bocconi University, Italy

2014  Bachelor, Business Administration, Finance, Bocconi University, Italy

RESEARCH INTERESTS

Finance, Quantitative Methods

PROFESSIONAL EXPERIENCE

ACADEMIC:

2024 - 2025 Researcher, Bocconi University, Milan, Italy

2023 - 2023 Visiting professor, De Nederlandsche Bank, Amsterdam, Netherlands

PROFESSIONAL:

2019 - 2020 Credit Risk Analytics (ICAAP) and Stress Testing Associate, UniCredit S.p.A., Milan, Italy
2017 - 2016 Internal Models Market Risk and Counterparty Analyst, Intesa Sanpaolo S.p.A., Milan, Italy

2017 - 2019 Debt Pricing and Analysis Analyst, Intesa Sanpaolo S.p.A., Milan, Italy

COURSES TAUGHT

e Long term financing and debt securities 3674, Grande ecole (master cycle)

e Stress testing in the banking industry 2347, Grande ecole (master cycle)

e Active portfolio management: investment simulation 0296, Msc in finance

e Financial econometrics and empirical finance — module 2

e Financial econometrics and empirical finance — module 2
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e Statistics — preparatory msc. course

e Introduction to accounting and finance

o Quantitative methods for finance — preparatory msc. course

e Theory of finance

INTELLECTUAL CONTRIBUTIONS

Papers in refereed journals

Published

Magnani M., (2024), Strong vs. stable: the impact of ESG ratings momentum and their volatility on the cost of equity capital,
Journal of Asset Management, 25(7), pp. 666-699

Magnani M., (2023), New ESG rating drivers in the cross-section of European stock returns, Journal of Financial Research,
46(2023), pp. 133-162

Other conference and seminar presentations

International

Magnani M., (2026), Nonlinear Dynamics in Monetary Policy-Fueled Stock Market Bubbles Asia Meeting of the Econometric
Society, Abu Dhabi, United Arab Emirates

MAGNANI M., (2025), Does Macroeconomic Predictability Enhance the Economic Value of Hedge Funds to Risk-Averse
Investors? Financial Economic Meeting, Paris, France

Magnani M., (2025), Does Macroeconomic Predictability Enhance the Economic Value of Hedge Funds to Risk-Averse
Investors? International Conference in Banking and Financial Studies, Piacenza, Italy

Magnani M., (2025), Nonlinear Dynamics in Monetary Policy-Fueled Stock Market Bubbles Inquire UK - Autumn Seminar,
Ashford, United Kingdom

Magnani M., (2025), Nonlinear Dynamics in Monetary Policy-Fuelled Stock Market Bubbles FMA Annual Meeting, Vancouver,
Canada

EDITORIAL ACTIVITY

Reviewer in an academic journal

Journal of Financial Research

International Review of Economics and Finance
Applied Economics

Managerial Finance

Financial Innovation
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