
 

 

 

 
 

Press Release London, Nice, Paris, Singapore, May 11, 2016 
 

Professor Riccardo Rebonato joins EDHEC-Risk Institute 
 

We are very delighted to announce that Professor Riccardo Rebonato, a specialist in interest rate risk 

modelling with applications to bond portfolio management and fixed-income derivatives pricing, has 

joined EDHEC-Risk Institute on May 2, 2016. He also joined the EDHEC Faculty. 

 

Professor Rebonato was previously Global Head of Rates and FX Research at PIMCO. He also served 

as Head of Front Office Risk Management and Head of Clients Analytics, Global Head of Market 

Risk and Global Head of Quantitative Research at Royal Bank of Scotland (RBS). Prior joining RBS, 

he was Head of Complex IR Derivatives Trading and Head of Head of Derivatives Research at 

Barclays Capital. Riccardo Rebonato has served on the Board of ISDA (2002-2011), and has been on 

the Board of GARP since 2001. He was a visiting lecturer in Mathematical Finance at Oxford 

University (2001-2015). 

 

He is the author of several books, in particular having published extensively on interest rate modelling, 

risk management, and most notably books on SABR/LIBOR Market Model pricing of interest rate 

derivatives, as well as on the use of Bayesian nets for stress testing and asset allocation. He has 

published articles in international academic journals such as Quantitative Finance, the Journal of 

Derivatives and the Journal of Investment Management, and has made frequent presentations at 

academic and practitioner conferences. 

 

He holds a doctorate in Nuclear Engineering (Universita' di Milano) and a PhD in Science of Materials 

(Condensed Matter Physics, Stony Brook University, NY). 

 

Professor Lionel Martellini, Director of EDHEC-Risk Institute, said, “We are truly delighted to 

welcome Riccardo to our team. A world leading expert in interest rate risk modelling and 

management, he will further strengthen our expertise in fixed-income securities, a subject already 

covered at EDHEC-Risk Institute by Professors Frank Fabozzi and Dominic O’Kane, as well as 

Research Director, Vincent Milhau. Fixed-income investing is a strategic area of development for our 

institute, with a number of increasing relevant questions for investors, including smart harvesting of 

interest rate and credit risk premia, the impact of a zero-interest rate environment on bond portfolio 

management, or efficient interest rate risk management in retirement investing solutions.” 

 

 

 

 

Contact: 

For more information, please contact: Maud Gauchon 

Tel.: +33 493 187 887 – E-mail: maud.gauchon@edhec-risk.com 

To visit our web site: www.edhec-risk.com 
 

 

 

 

 

mailto:maud.gauchon@edhec-risk.com
http://www.edhec-risk.com/


About EDHEC-Risk Institute 

 

Since 2001, EDHEC Business School has been pursuing an ambitious policy in terms of practically 

relevant academic research. This policy, known as “Research for Business”, aims to make EDHEC an 

academic institution of reference for the industry in a small number of areas in which the school has 

reached critical mass in terms of expertise and research results. Among these areas, asset and risk 

management have occupied privileged positions, leading to the creation in 2001 of EDHEC-Risk 

Institute, which has developed an ambitious portfolio of research and educational initiatives in the 

domain of investment solutions for institutional and individual investors. 

 

This institute now boasts a team of close to 50 permanent professors, engineers and support staff, as 

well as 38 research associates from the financial industry and affiliate professors. EDHEC-Risk 

Institute is located at campuses in Singapore, which was established at the invitation of the Monetary 

Authority of Singapore (MAS); the City of London in the United Kingdom; Nice and Paris in France. 

The philosophy of the institute is to validate its work by publication in prestigious academic journals, 

but also to make it available to professionals and to participate in industry debate through its position 

papers, published studies and global conferences.  

 

To ensure the distribution of its research to the industry, EDHEC-Risk also provides professionals 

with access to its website, www.edhec-risk.com, which is entirely devoted to international risk and 

asset management research. The website, which has more than 70,000 regular visitors, is aimed at 

professionals who wish to benefit from EDHEC-Risk’s analysis and expertise in the area of applied 

portfolio management research. Its quarterly newsletter is distributed to more than 200,000 readers. 

 

EDHEC-Risk Institute also has highly significant executive education activities for professionals. In 

partnership with CFA Institute, it has developed advanced seminars based on its research which are 

available to CFA charterholders and have been taking place since 2008 in New York, Singapore and 

London.  

 

In 2012, EDHEC-Risk Institute signed two strategic partnership agreements, with the Operations 

Research and Financial Engineering department of Princeton University to set up a joint research 

programme in the area of asset-liability management for institutions and individuals, and with Yale 

School of Management to set up joint certified executive training courses in North America and 

Europe in the area of risk and investment management.  

 

As part of its policy of transferring know-how to the industry, EDHEC-Risk Institute has set up ERI 

Scientific Beta. ERI Scientific Beta is an original initiative which aims to favour the adoption of the 

latest advances in smart beta design and implementation by the whole investment industry. Its 

academic origin provides the foundation for its strategy: offer, in the best economic conditions 

possible, the smart beta solutions that are most proven scientifically with full transparency of both the 

methods and the associated risks. 
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About EDHEC Business School  

 
• 5 campuses: Lille, Nice, Paris, London and Singapore  

• 6 500 students and 10 000 participants in executive education, conferences and seminars 

organised in 28 economic capitals around the globe  

• 20 degree programmes: BBA, Master in Management, Masters of Science, MBA, PhD  

• More than 30 000 graduates in 120 countries  

• 142 permanent professors and 810 visiting lecturers  

• 13 research and teaching chairs   

• €90m budget, 1/3 from corporate funding and 20% invested in research  

• One of 74 business schools in the world – amongst 14,000 institutions -  with triple 

accreditation from EQUIS – AACSB – AMBA  

 

 

EDHEC Business School aims to be recognised for high-quality research and education, and for 

innovative ideas and tools that impact business. This “EDHEC for Business” strategy is underpinned 

by excellent academic research, the results of which are systematically disseminated through 

EDHEC’s academic programmes and to the business world and society at large.  

 

For more information, please visit: www.edhec.edu  
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