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CURRICULUM VITAE 
 
NAME: Claudio Morana 
 
 
NATIONALITY: Italian 
 
 
ADDRESS:  
Università degli Studi di Milano-Bicocca 
Dipartimento di Economia, Metodi Quantitativi e Strategie di Impresa 
Edificio U6-3084, Piazza dell'Ateneo Nuovo 1, 20126 Milano 
Tel. Office +39 02 6448.3092 · Tel. Secretary: +39 02 6448.3081 · Fax +39 02 6448.3085 

E-mail: claudio.morana@unimib.it 

 
EDUCATION: 
- 1997 (November) PhD Economics (University of Aberdeen), Scottish Doctoral Programme in Economics. 
- 1995 (December) MSc Economics (University of Glasgow), Scottish Doctoral Programme in Economics. 
- 1993 (July) Laurea in Economia e Commercio (Università di Torino). 

 
  

AWARDS AND SCHOLARSHIPS: 
- June 2022, Featured Modeler/Modeler of the Month, EcoMod Network, https://ecomod.net/about-
us/modeler-of-the-month?page=0 
- 2022 1 September – 15 December, CES Visiting Scholar, Minda de Gunzburg Center for European Studies 
(CES), Harvard University. 
- 2021 September – December, CES Visiting Scholar, Minda de Gunzburg Center for European Studies (CES), 
Harvard University (online visiting due to COVID-19). 
- 24-25 April 2021, 2021 International Conference on Climate and Energy Finance (ICEF 2021), Best Paper 
Award to Climate Change Awareness: Empirical Evidence for the European Union, Xiamen University, 
School of Management. 
- 2006 (September) -2007 (March) Fulbright Research Scholarship, Michigan State University 
- 1997(April-November) Research Fellowship, International Center for Economic Research, Torino. 
- A.Y.1993-1994 Borsa di Studio, Fondazione Luigi Einaudi. 
  
 
ADDITIONAL QUALIFICATIONS: 
- 2014-2023 National Scientific Qualification (ASN), SECS-P05, Econometrics, Chair Professor 
 
 
WORK EXPERIENCE: 
- since June 2014: Chair Professor (Professore Ordinario) of Economics (SECS-P/01 – Economia Politica), 
Department of Economics, Statistics and Management, University of Milan-Bicocca. 
- since 2019 (October):  Center for European Studies (CefES-DEMS, University of Milano-Bicocca), Director. 
- since 2021 (January):  Rimini Center for Economic Analysis- Europe (RCEA-Europe ETS - University of 
Milano-Bicocca), President 
- since 2021 (January):  Rimini Center for Economic Analysis- Europe (RCEA-Europe ETS, - University of 
Milano-Bicocca), Director 
- since 2024 (January):  Rimini Center for Economic Analysis- Head Quarters (RCEA-HQ, University of 
California Riverside), Deputy Director 
- 2020 (January-December) - Rimini Center for Economic Analysis- Italy (RCEA-Italy), Director 
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- 2020 (February-May) - Rimini Center for Economic Analysis (Acting Director, RCEA-HQ) 
- 2018-2019 (September) Center for European Studies (CefES-DEMS, University of Milano-Bicocca), Vice-
Director. 
- 2011-2017 Society for Nonlinear Dynamics and Econometrics (Executive Committee member). 
- June 2011 - May 2014: Professor (Professore Straordinario) of Economics (SECS-P/01 – Economia Politica), 
Department of Economics, Statistics and Management, University of Milan-Bicocca. 
- December (2004) - June (2011): Associate Professor of Economics (SECS-P/01 – Economia Politica), Facoltà 
di Economia, University of Piemonte Orientale (Novara). 
- 2000 (October) – 2004 (December) Assistant Professor of Economics - Ricercatore confermato (SECS-P/01 
– Economia Politica), Facoltà di Economia, Università del Piemonte Orientale (Novara) 
- 2000 (May-September) Research Fellow - Assegnista di Ricerca, Dipartimento di Scienze Economiche e 
Finanziarie G. Prato, Facoltà di Economia, University of Turin. 
- A.Y.1999-2000 Temporary Professor of Econometrics - Professore di Econometria a Contratto, University 
of Piemonte Orientale (Novara). 
- 1999 (January-August) Lecturer in Economics, University of Aberdeen.  
- A.Y.1998-1999 Temporary Professor of Econometrics - Professore di Econometria a Contratto, University 
of Piemonte Orientale (Novara). 
- 1998 (January-December) Lecturer in Economics, Heriot-Watt University (Edinburgh). 
- A.Y. 1997-1998 Temporary Professor of Econometrics, Professore di Econometria a Contratto, University 
of Torino, Seconda Facoltà di Economia (Novara). 
- 1997 (100 hours) Tutor in Macroeconomics (Esercitatore - Macroeconomia), University of Torino, Facoltà 
di Economia. 
- 1996-1997 Tutor in Mathematical Statistics, Econometrics and Applied Econometrics -Tutor in Statistica 
Matematica, Econometria e Econometria Applicata, CORIPE Master Programme in Economics, Torino. 
- 1994 (September) - 1995 (August) Research Assistant, Department of Economics, University of Aberdeen. 
- 1992-1993 (60 hours) Tutor in Macroeconomics - Tutor in Macroeconomia, Facoltà di Economia, 
University of Turin. 
 
 
TAUGHT COURSES: 
- A.Y. 2024-2025 
Macroeconomics and Economic Policy – Macroeconomia e Politiche Economiche (84 hours, University of 
Milan-Bicocca) 
Macroeconomics - Macroeconomia (25 hours, University of Milan-Bicocca) 

 
- A.Y. 2023-2024 
Economic Policy – Politica Economica (42 hours, University of Milan-Bicocca) 
Macroeconomics - Macroeconomia (63 hours, University of Milan-Bicocca) 
Seminar on Macro-Financial European Issues (3 hours, University of Milan-Bicocca) 
- A.Y. 2022-2023 
Economic Policy – Politica Economica (42 hours, University of Milan-Bicocca) 
Macroeconomics - Macroeconomia (63 hours, University of Milan-Bicocca) 
Seminar on Macro-Financial European Issues (3 hours, University of Milan-Bicocca) 
- A.Y. 2021-2022 
Economic Policy – Politica Economica (42 hours, University of Milan-Bicocca) 
Macroeconomics - Macroeconomia (63 hours, University of Milan-Bicocca) 
- A.Y. 2020-2021 
Economic Policy – Politica Economica (42 hours, University of Milan-Bicocca) 
Macroeconomics - Macroeconomia (63 hours, University of Milan-Bicocca) 
Econometrics - Econometria (56 hours, University of Milan-Bicocca) 
- A.Y. 2019-2020 
Economic Policy – Politica Economica (21 hours, University of Milan-Bicocca) 
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Macroeconomics - Macroeconomia (63 hours, University of Milan-Bicocca) 
Econometrics - Econometria (56 hours, University of Milan-Bicocca) 
- A.Y. 2018-2019 
Macroeconomics - Macroeconomia (63 hours, University of Milan-Bicocca) 
Econometrics - Econometria (56 hours, University of Milan-Bicocca) 
- A.Y. 2017-2018 
Macroeconomics - Macroeconomia (63 hours, University of Milan-Bicocca) 
Econometrics - Econometria (56 hours, University of Milan-Bicocca) 
- A.Y. 2016-2017 
Macroeconomics - Macroeconomia (63 hours, University of Milan-Bicocca) 
Econometrics - Econometria (56 hours, University of Milan-Bicocca) 
- A.Y. 2015-2016 
Macroeconomics - Macroeconomia (63 hours, University of Milan-Bicocca) 
Econometrics - Econometria (56 hours, University of Milan-Bicocca) 
- A.Y. 2014-2015 
Macroeconomics - Macroeconomia (63 hours, University of Milan-Bicocca) 
Econometrics - Econometria (56 hours, University of Milan-Bicocca) 
- A.Y. 2013-2014 
Macroeconomics - Macroeconomia (72 hours, University of Milan-Bicocca) 
Econometrics - Econometria (64 hours, University of Milan-Bicocca) 
Econometrics (15 hours, PhD in Public Economics, DEFAP, Graduate School of Public Economics, Catholic 
University of Milan and University of Milan-Bicocca, Italy). 
- A.Y. 2012-2013 
Macroeconomics - Macroeconomia (72 hours, University of Milan-Bicocca) 
Econometrics - Econometria (64 hours, University of Milan-Bicocca) 
Econometrics (18 hours, PhD in Public Economics, DEFAP, Graduate School of Public Economics, Catholic 
University of Milan and University of Milan-Bicocca, Italy). 
- A.Y. 2011-2012 
Economics - Economia Politica (72 hours, University of Milan-Bicocca) 
Econometrics - Econometria (64 hours, University of Milan-Bicocca) 
- A.Y. 2010-2011 
Economics - Economia Politica (80 hours, University of Piemonte Orientale, Novara) 
Econometrics - Econometria (64 hours, University of Piemonte Orientale, Novara) 
Introductory Financial Ecomometrics (48 hours, Bocconi University, Milan) 
Special Topics in Macroeconomics (Applied Macroeoconometrics) (20 hours, MSc. in Economics, Kyushu 
University, Fukuoka, Japan). 
- A.Y. 2009-2010 
Economics - Economia Politica (80 hours, University of Piemonte Orientale, Novara) 
Econometrics I+II - Econometria I+II (64 hours, University of Piemonte Orientale, Novara) 
Introductory Financial Ecomometrics (48 hours,  Bocconi University, Milan) 
Financial Econometrics - Econometria dei mercati finanziari (24 hours, Master course, University of 
Piemonte Orientale, Novara) 
Models for Macroeconomic Forecasting - Modelli di Previsione Macroeconomica (14 hours, Master course, 
University of Piemonte Orientale, Novara) 
Econometrics (Time Series, 20 hours, PhD course, Collegio Carlo Alberto, Moncalieri) 
- A.Y. 2008-2009 
Economics - Economia Politica (80 hours, University of Piemonte Orientale, Novara) 
Econometrics I+II - Econometria I+II (64 hours, University of Piemonte Orientale, Novara) 
Financial Econometrics - Econometria dei mercati finanziari (36 hours, Master course, University of 
Piemonte Orientale, Novara) 
Models for Macroeconomic Forecasting (14 hours, Master course, University of Piemonte Orientale, 
Novara) 
- A.Y. 2007-2008 
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Economics - Economia Politica (64 hours, University of Piemonte Orientale, Novara) 
Financial Econometrics - Econometria dei mercati finanziari (36 hours, Master course, University of 
Piemonte Orientale, Novara) 
Econometrics I+II - Econometria I+II (64 hours, University of Piemonte Orientale, Novara) 
Models for Macroeconomic Forecasting (14 hours, Master course, University of Piemonte Orientale, 
Novara) 
- A.Y. 2006-2007 
Economics - Economia Politica (64 hours, University of Piemonte Orientale, Novara) 
Financial Econometrics - Econometria dei mercati finanziari (36 hours, Master course, University of 
Piemonte Orientale, Novara) 
Econometrics I+II - Econometria I+II (64 hours, University of Piemonte Orientale, Novara) 
- A.Y. 2005-2006 
Economics - Economia Politica (64 hours, University of Piemonte Orientale, Novara) 
Economics - Economia Politica (64 hours, University of Piemonte Orientale, Casale Monferrato) 
Financial Economics (16 ore, PhD course, Collegio Carlo Alberto, Moncalieri) 
Financial Econometrics - Econometria dei mercati finanziari (36 hours, Master course, University of 
Piemonte Orientale, Novara) 
Econometrics I+II - Econometria I+II (64 hours, University of Piemonte Orientale, Novara) 
- A.Y. 2004-2005 
Economics - Economia Politica (64 hours, University of Piemonte Orientale, Novara) 
Economics - Economia Politica (60 hours, University of Piemonte Orientale, Casale Monferrato) 
Tutorial in Economics - Esercitazioni di Economia Politica (4 hours, University of Piemonte Orientale, Casale 
Monferrato) 
Applied Macroeconometrics - Macroeconometria Applicata (4 hours, PhD course, University of Turin) 
Financial Econometrics - Econometria dei mercati finanziari (36 hours, Master course, University of 
Piemonte Orientale, Novara) 
Econometrics - Econometria (64 hours, University of Piemonte Orientale, Novara) 
- A.Y. 2003-2004 
Economics - Economia Politica (60 hours, University of Piemonte Orientale, Casale Monferrato) 
Economics II/advanced course - Economia Politica II/cp (40 hours, University of Piemonte Orientale, 
Novara)                       
Applied Macroeconometrics - Macroeconometria Applicata (4 hours, PhD course, University of Turin) 
Financial Econometrics - Econometria dei mercati finanziari (37 hours, Master course, University of 
Piemonte Orientale, Novara) 
Econometrics - Econometria (60 hours, University of Piemonte Orientale, Novara) 
- A.Y. 2002-2003 
Economics - Economia Politica (60 hours, University of Piemonte Orientale, Novara) 
Economics - Economia Politica (30 hours, University of Piemonte Orientale, Casale Monferrato) 
- A.Y. 2001-2002 
Economics - Economia Politica (60 hours, University of Piemonte Orientale, Novara)  
Economics II/advanced course Economia Politica II/cp (30 hours, University of Piemonte Orientale, Novara) 
- A.Y. 2000-2001 
Economics - Economia Politica I (60 hours, University of Piemonte Orientale, Novara) 
Econometrics - Econometria (60 hours, University of Piemonte Orientale, Novara) 
- A.Y. 1999-2000 Econometrics - Econometria (60 hours, University of Piemonte Orientale, Novara) 
- A.Y. 1998-1999 Econometrics - Econometria (60 hours, University of Piemonte Orientale, Novara) 
- A.Y. 1997-1998 Econometrics - Econometria (60 hours, University of Torino, Seconda Facoltà di Economia - 
Novara). 
 
 
PhD, MSc, AND BSc THESIS SUPERVISED: 
- BSc THESIS IN MACROECONOMICS 2010-2023: 249 THESIS 
- MSc THESIS IN FINANCIAL ECONOMETRICS 2011-2021: 69 THESIS 
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- MSc THESIS IN INTERNATIONAL ECONOMICS 2024: 1 THESIS 
 
- PhD THESIS in ECONOMICS: 
ONGOING 
- Francesco Ricciuttelli (PhD in Economics, University of Milano-Bicocca; joint supervision with Prof. A. 
Albonico) 
PAST 
- Corrado Macchiarelli (Dottorato di Economia, University of Turin;) now at the International Monetary 
Fund (USA). 
- Alessandro Cavallero (Dottorato di Economia, University of Turin), now at the Bank of Italy. 
 
 
 
INSTITUTIONAL DUTIES: 
 
Ongoing: 
since 2023 (September) - University Delegate for the implementation of the partnership agreement with 
Kyiv School of Economics and I.I. Mechnicov Odesa National University. 
since 2021 (May) - University Delegate for the CRIU-CNCU Network. 
since 2020 – University Delegate for the Copfir Network. 
since 2019 (October) - Member of the Council of the PhD in Economics and Statistics - University of Milan-
Bicocca. 
since 2018 - Member of the PhD in Economics and Statistics Teaching Commission - University of Milan-
Bicocca. 
since 2013 - Departmental Research Quality Asseveretor (Assicuratore della Qualità Ricerca 
Dipartimentale). 
since 2012 - Member of the Teaching Coordination Board; courses of studies: Economics and 
Business/Economics and Management (undergraduate) 
 
Expired: 
2019 (June) – 2024 (November) Member of the Council of the “Dipartimento d’Eccellenza” Project. 
- 2020 (June) - 2023 Coordinator of CefES Webinar Series 
- 2013 - 2023 President of the Departmental Research Assessment Board (Presidente Commissione della 
Ricerca del Dipartimento). 
- 2012 - 2023 Coordinator of the Working Paper DEMS/SSRN Series (since 2012) & REPEC Series (2018-
2023). 
- 2012-2021 Member of the Teaching Coordination Board; courses of studies: Economics of Banks, 
Insurance Companies and Financial Intermediaries (undergraduate); Economics and Finance 
(postgraduate). 
- 2017-2021 President of the Graduation Commission for the MSc in Economics and Finance. 
- 2014-2020 Member of the University Quality Assessment Board (Research). 
- 2018 Member of the PhD in Economics Exam Committee, University of Milan. 
- 2017-2018 member of the National Assessment Board (ASN), SECS-P05, Econometrics 
- 2017 Member of the PhD in Economics Exam Committee, Collegio Carlo Alberto, University of Turin. 
- 2016 Referee for the evaluation of the publication proposed by Institutions (National Assessment of 
Research Quality VQR 2011-2014). 
- 2016 Referee for Carnegie Trust for the Universities of Scotland. 
- 2016 Member of the Selection Committee for 1 post of Associate Professor in Economics at the 
Department of Economics-Social Sciences and Mathematics-Statistics, University of Torino. 
- 2016 Member of the PhD in Economics Exam Committee, Collegio Carlo Alberto, University of Turin. 
- 2015 External Referee, Research Grants, United Arab Emirates University. 
- 2015 Member of the Selection Committee for 1 post of Associate Professor in Economics at the 
Department of Political and Social Sciences, University of Pavia. 
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- 2015 Member of the Selection Committee for 1 post of Associate Professor in Economics at the 
Department of Economics-Social Sciences and Mathematics-Statistics, University of Torino. 
- 2015 External Referee: Research Projects Assessment Commission (Assegni di Ricerca), University of 
Calabria. 
- 2014 External Referee: Research Grants, Hong-Kong Research Grants Council. 
- 2014 External Referee: University Research Projects, University of Padova. 
- 2014 Member of the Transfer Evaluation Board; courses of studies: Economics of Banks, Insurance 
Companies and Financial Intermediaries (undergraduate); Economics and Finance (postgraduate). 
- 2014 President of the Selection Committee for 1 post of Associate Professor in Economics at the 
Department of Economics, Statistics and Management, University of Milan-Bicocca. 
- 2014 Member of the Selection Committee for Admission to Under-Graduate Studies. 
- 2014 the Research Grants Council (RGC) of Hong Kong. 
- 2013-2018 Joint Coordinator of the Macroeconomics and Macro-Financial Econometrics Group, Graduate 
School in Public Economics DEFAP, University of Milan-Bicocca & Catholic University of Milan.  
- 2013-2014 Member of the University Research Assessment Board. 
- 2013-2014 Member of the Selection Committee for Temporary Research Fellow Positions. 
- 2013 Member of the PhD in Economics Exam Committee, Catholic University of Milan. 
- 2013-2016 Member of the Steering Committee of the RAstaNEWS project. 
- 2012-2013 Secretary of the Teaching Coordination Board; courses of studies: Economics of Banks, 
Insurance Companies and Financial Intermediaries (undergraduate); Economics and Finance 
(postgraduate). 
- 2012 Member of the Evaluation Committee for the scientific activity of Assistant Professors/Researchers 
under probation at the e-Campus University, Faculty of Economics. 
- 2011-2018 Member of the Teaching Commission for doctoral studies, Graduate School of Public 
Economics (DEFAP, Catholic University of Milan & University of Milano-Bicocca). 
- 2011-2012 Member of the Selection Committee for Admission to Post-Graduate Studies. 
- 2011-2012 Secretary of the Faculty Board. 
- 2011 Member of the Selection Committee for Admission to Under-Graduate Studies. 
 
 
PREVIOUS INSTITUTIONAL DUTIES (University of Piemonte Orientale) 
- 2011(January-May) Vice Departmental Chair 
- 2010(January)-2011(May) Member of the SEMeQ Departmental Commission. 
- 2010(January)-2011(May) Member of the University Commission for the Research Assessment Exercise. 
- 2003-2008 Member of the Teaching Commission for doctoral studies, PhD in Economics, University of 
Turin. 
- 2007(January)-2011(May) Member of the Faculty Informatics Commission. Chair since January 2010. 
- 2007(November)-2008(March) Vice Departmental Chair ad Interim 
- 2004-2007 Member of the Faculty Teaching Commission. 
- 2001-2003 Member of the Faculty Counselling Commission 

 
 

SCIENTIFIC BOARD MEMBERSHIPS AND AFFILIATIONS TO RESEARCH CENTERS: 
- since 2024 (January):  Rimini Center for Economic Analysis- Head Quarters (RCEA-HQ, University of 
California Riverside), Deputy Director 
- since 2024 (April): Center for Econometrics Analysis (Bayes Business School, City University London), 
External Member 
- since 2021 (January):  Rimini Center for Economic Analysis- Europe (RCEA-Europe ETS - University of 
Milano-Bicocca), President 
- since 2021 (January): Rimini Center for Economic Analysis- Europe (RCEA-Europe ETS, - University of 
Milano-Bicocca), Director 
- since 2020 (January) – Center for Interdisciplinary Studies in Economics Psychology and Social Sciences 
(CISEPS – University of Milano-Bicocca), Fellow 
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- since 2020 (January) – Member of the Community of Practice in Evidence for Policy (EU4Facts- European 
Commission Joint Research Center) 
- since 2020 (January) – Member of the Community of Practice in Financial Research (CoPFiR- European 
Commission Joint Research Center) 
- since 2019 (November) - Money, Macro, and Finance Group, member of Italy's Overseas Engagement Sub 
Committee. 
- since 2018 - Center for European Studies (CefES- University of Milano-Bicocca), Fellow 
- since 2016 Rimini Center for Econometric Analysis (Senior Fellow) 
- since 2008 - Center for Research on Pensions and Welfare Policies (CeRP, Collegio Carlo Alberto, Torino), 
Fellow 
- since 2006: Euro Area Business Cycle Network (EABCN). Fellow 
 
PAST 
- 2019 (October)-2024 (November): Center for European Studies (CefES-DEMS, University of Milano-
Bicocca), Director. 
- 2020 (January-December) - Rimini Center for Economic Analysis- Italy (RCEA-Italy), Director 
- 2020 (February-May) - Rimini Center for Economic Analysis (Acting Director, RCEA-HQ) 
- 2018-2019 (September) Center for European Studies (CefES-DEMS, University of Milano-Bicocca), Vice-
Director. 
- 2011-2017 Society for Nonlinear Dynamics and Econometrics (Executive Committee member). 
- 2010-2013: Fondazione ENI Enrico Mattei (FEEM, Milano), Fellow 
- 2005-2013: International Centre for Economic Research (ICER, Torino), Fellow 
 
 
SCIENTIFIC EVENTS ORGANIZATION AND SCIENTIFIC COMMITTEES SERVING: 
 

CHAIR 
-13th Conference of the International Association for Applied Econometrics, University of Torino, Torino, 
25-27 June 2025. Co-Chair organizer. 
- 7th International Conference on European Economics and Politics, University of Milano-Bicocca, Milan, 
12-13 June 2025. Co-Chair organizer. 
- 2025 RCEA International Conference on Economics, Econometrics, and Finance, 3-5 June 2025, New 
Jersey City University. Co-Chair organizer.  
- Advances in Macroeconomic Theory. An RCEA-CAMRISK Workshop. University of Pavia, 7 February 
2025. Co-Chair organizer. 
- The Second International Conference on the Climate-Macro-Finance Interface: "New Environmental 
Challenges for Fiscal, Monetary, and Macroprudential Policy”, Bayes Business School London, 16-17 
January 2025. Co-Chair organizer. 
- 6th International Conference on European Economics and Politics, KOF-ETH, Zurich, 20-21 June 2024. 
Co-Chair organizer. 
- 2024 RCEA International Conference on Economics, Econometrics, and Finance, 20-22 May 2024, 
Brunel University London. Co-Chair organizer.  
- The 8th RCEA Time Series Econometrics Workshop, 20-21 May 2024, Brunel University London. Co-
Chair organizer.  
- The 14th RCEA Bayesian Econometrics Workshop, 20-22 May 2024, Brunel University London. Co-Chair 
organizer.  
-  4th Italian Workshop of Econometrics and Empirical Economics: Climate and Energy Econometrics, 
University of Bolzano, 25-26 January 2024. Co-Chair organizer. 
- International Workshop on Macroeconomic Regime Changes, 1 December 2023, London School of 
Economics and Political Science. Co-chair Organizer 
- Ninth CefES International Workshop on “The Costs of Non-Europe and the Accomplishment of the 
European Integration Project: Economic, Legal, and Political Opportunities and Hindrances”, 5 October 
2023. University of Milano-Bicocca. Chair organizer. 
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- 5th CefES International Conference on European Studies: Europe in Unchartered Waters, ETH Zurich, 
12-14 June 2023. Co-Chair organizer. 
- RCEA-Europe International Conference on Global Threats to the World Economy, 2-3 February 2023. 
University of Milano-Bicocca (online). Chair organizer. 
- Eight CefES International Workshop on “Europe in Unchartered Territories: Challenges and Policy 
Responses”, 31 January 2023. University of Milano-Bicocca. Chair organizer. 
- Third CefES International Workshop on the “The European Union between crises to be faced and 
institutions to be reformed”, 26 October 2022. Chair organizer. 
- Forecasting Financial Markets (FFM2022), University of Milan-Bicocca, 22-24 June 2022. Local Chair 
organizer. 
- 4th CefES International Conference on European Studies: Europe and its Socio-Economic and Political 
Divide. The Future of European Integration, University of Milano-Bicocca 20-22 June 2022. Chair 
organizer. 
- First ReCap Webinar on the “Great Divide: Education. Despair and Death” by Anne Case and Angus 
Deaton, 13 December 2021. Chair organizer. 
- Second CefES International Workshop on the “The Hamilton Momentum and the Future of European 
Integration”, 16 November 2021. Co-Chair organizer. 
- RCEA Workshop on The Political Economy of Brexit University of Milano-Bicocca 7 October 2021. Co-
Chair organizer. 
- 11th RCEA Money, Macro and Finance Conference, University of Milano-Bicocca 27-28 July 2021. Chair 
organizer. 
- International Conference on Economic Modeling and Data Science (EcoMod2021), University of 
Milano-Bicocca 8-10 July 2021. Chair organizer. 
- 7th RCEA Time Series Workshop, University of Milano-Bicocca 25-26 June 2021. Chair organizer. 
- 3rd CefES International Conference on European Studies: Europe and its Socio-Economic and Political 
Divide. The Future of Europe Beyond Brexit and COVID-19, University of Milano-Bicocca 14-16 June 
2021. Chair organizer. 
2nd CefES International Workshop: "The Future of Capitalism", University of Milan-Bicocca, 15 
December 2020 (postponed to 2021 due to COVID emergency). Chair organizer. 
- CefES-RCEA EUROPE ETS Rethinking Capitalism (ReCap) Webinar Series Year 2022. Organizer. 
- CefES-JRC Webinar Series Years 2020-20221, 2022. Chair co-organizer. 
- RCEA Webinar Series: Years 2020, 2021, 2022. Chair co-organizer. 
- Joint CefES, JRC and ECOMOD Webinar on Economic Modelling, University of Milano-Bicocca 8 July 
2020. Chair organizer. 
- Joint CefES-JRC Webinar on The ECB Monetary Policy and Populism, University of Milano-Bicocca 7 
November 2020. Chair organizer. 
- Joint CefES-JRC-ECOMOD Webinar on Economic Modelling, University of Milano-Bicocca 8 July 2020. 
Chair organizer. 
- International Conference on Economic Modeling and Data Science (EcoMod2020), University of 
Milano-Bicocca 8-10 July 2020. Chair organizer (postponed to 2021 due to COVID-19). 
- Forecasting Financial Markets (FFM2020), University of Milan-Bicocca, 17-19 June 2020. Local Chair 
organizer (postponed to 2022 due to COVID-19). 
- 2nd CefES International Conference on European Studies: Socio-Political and Economic Divide in 
Europe and Global Policies: University of Milano-Bicocca 15-16 June 2020. Chair organizer (held online 
due to COVID-19). 
- 4th Conference on Econometric Models of Climate Change: EMCC-IV, University of Milano-Bicocca, 29-
30 August 2019. Chair organizer. 
- 1st CefES International Conference on European Studies: North-South, East-West, Rural-Urban 
Economic and Political Divide in Europe, University of Milano-Bicocca, 9-10 June 2019. Chair organizer.  
-  International Conference on the Economic and Financial Implications of Climatic Change, University of 
Milano-Bicocca, 14 June 2018. Chair organizer. 
-  1st Italian Workshop of Econometrics and Empirical Economics: Panel Data Models and Applications, 
University of Milano-Bicocca, 25-26 January 2018. Chair organizer. 
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-3rd Conference of the International Association for Applied Econometrics, University of Milano-Bicocca, 
Milan, 22-24 June 2016. Chair organizer. 
-2013 Society for Nonlinear Dynamics and Econometrics 21st Annual Symposium. University of Milano - 
Bicocca Milan (Italy), March 28-29, 2013. Chair conference organizer. 
-2010 Society for Nonlinear Dynamics and Econometrics 18th Annual Symposium. - University of 
Piemonte Orientale Novara (Italy), April 1-2, 2010. Chair conference organizer. 
 
 
MEMBER 
- 2025 World Finance Conference, University of Malta, La Valletta, 28-31 July 2025. Program Committee 
Member. 
- The 15th RCEA Bayesian Econometrics Workshop, June 2025, Universidad del Atlántico Medio. 
Member of the Organizing Committee. 
- Forecasting Financial Markets (FFM2024), University of Venice Cà Foscari, 21-23 May 2025. Scientific 
Committee Member. 
- The XXV Workshop on Quantitative Finance (QFW2025), University of Palermo, 15-17 April 2025. 
Member of the Scientific Committee. 
- 2024 World Finance and Banking Symposium, Abu Dhabi School of Management, Abu Dhabi, 16-18 
December 2023. Program Committee Member. 
- Forecasting Financial Markets (FFM2024), University of Oxford, 11-13 September 2024. Scientific 
Committee Member. 
- 2024 World Finance Conference, European University of Cyprus, Nicosia, 30 July -2 August 2024. 
Program Committee Member. 
- The XXIV Workshop on Quantitative Finance (QFW2024), University of Bologna, 11-13 April 2024. 
Member of the Scientific Committee. 
- 17th International Conference on Computational and Financial Econometrics, Applied Science 
University of Berlin, 16-18 December 2023. Member of the Scientific Committee (organizer of Special 
Sessions on Macro-Financial Risk). 
- 2023 World Finance and Banking Symposium, Vilnius University, Vilnius, 14-15 December 2023. 
Program Committee Member. 
- 2023 World Finance Conference, University of Agder, Agder, 2-4 August 2023. Program Committee 
Member. 
- Forecasting Financial Markets (FFM2023), University of Rennes, 14-16 June 2023. Scientific Committee 
Member. 
- The XXIII Workshop on Quantitative Finance (QFW2023), University of Cassino and Southern Lazio, 
Gaeta, 20-22 April 2023. Member of the Scientific Committee. 
- 16th International Conference on Computational and Financial Econometrics, King’s College London, 
17-19 December 2022. Member of the Scientific Committee (organizer of Special Sessions in Climate 
Finance). 
- 2022 World Finance and Banking Symposium, Florida International University, Miami, 17-18 December 
2022. Program Committee Member. 
- 2022 World Finance Conference, University of Turin, Torino, 1-3 August 2022. Program Committee 
Member. 
- The XXII Workshop on Quantitative Finance (QFW2022), University of Rome-Tor Vergata, Rome, 27-28 
January 2022. Member of the Scientific Committee. 
- 15th International Conference on Computational and Financial Econometrics, King’s College London, 
18-20 December 2021. Member of the Scientific Committee (organizer of Special Sessions in Time Series 
Econometrics). 
- 2021 EC^2 Conference: Econometrics of Climate, Energy, and Resources. CREATES, University of 
Aarhus, 10-11 December 2021. Member of the Program Committee. 
- 2021 World Finance and Banking Symposium, Corvinus University of Budapest, Budapest, 17-18 
December 2021. Program Committee Member. 
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- 2021 World Finance and Banking Symposium, University of Latvia, Riga, 3-4 December 2020. Program 
Committee Member. 
- 2020 World Finance Conference, University of Malta, Valletta, 22-24 July 2020. Program Committee 
Member. 
- 8th RCEA Biennial Conference: Future of Growth, Wilfrid Laurier University (Waterloo), 29-31 May 
2020, Member of the Scientific Committee (cancelled due to COVID-19). 
- The XXI Workshop on Quantitative Finance (QFW2020), University of Napoli-Parthenope, Naples, 29-31 
January 2020. Member of the Scientific Committee. 
- 2019 World Finance and Banking Symposium, University of New Delhi, New Delhi, 19-21December 
2019. Program Committee Member. 
- The 60th Annual Conference (RSA) of the Italian Economic Association (SIE): University of Palermo 24-
26 October 2019 (Organizer of the CefES Special Session on Climate Finance). 
- RCEA Growth, Innovation and Entrepreneurship conference, Wilfrid Laurier University (Waterloo), 20-
21 September 2019, Member of the Scientific Committee. 
- 10th RCEA Conference on Macro-Money-Finance conference, Wilfrid Laurier University (Waterloo), 13-
14 September 2019, Member of the Scientific Committee. 
- International Conference on Economic Modeling and Data Science (EcoMod2019), University of the 
Azores, Ponta Delgada 10-12 July 2019. Member of the Scientific Committee. 
- Second International Conference on Data Science and Social Research, University of Milano-Bicocca 
and IULM University, 4-5 February 2019. Program Committee Member. 
- The XX Workshop on Quantitative Finance (QFW2019), ETH Zurich, Zurich, 23-25 January 2019. 
Member of the Scientific Committee. 
- 12th International Conference on Computational and Financial Econometrics, University of Pisa, 16-18 
December 2018. Member of the Scientific Committee. 
- 2018 World Finance and Banking Symposium, Asia University, Taichung, 13-14 December 2018. 
Program Committee Member. 
- 2018 World Finance Conference, University of Technology Mauritius, Mauritius, 24-25 July 2018. 
Program Committee Member. 
- The XIX Workshop on Quantitative Finance (QFW2018), University of Rome Tre, 24-26 January 2018. 
Program Committee Member. 
- 11th International Conference on Computational and Financial Econometrics, University College of 
London, 16-18 December 2017. Member of the Scientific Committee. 
- 2017 World Finance and Banking Symposium, Nida Business School, Bangkok, 14-15 December 2017. 
Program Committee Member. 
- Society for Nonlinear Dynamics and Econometrics 25th Annual Symposium: ESSEC Business School, 
Paris, 30-31 March 2017. Member of the Scientific Committee. 
-7th World Finance Conference, University of Cagliari, 26-28 July 2017. Program Committee Member. 
-2016 World Finance and Banking Symposium, University of Dubai, 15-16 June 2016. Program 
Committee Member. 
- XVIII Workshop on Quantitative Finance, University of Milan-Bicocca, Milan, 25-27 January 2017. Co-
organizer and Member of the Scientific Committee. 
-6th World Finance Conference, University of New York, 29-31 July 2016. Program Committee Member. 
- Society for Nonlinear Dynamics and Econometrics 24th Annual Symposium, University of Alabama, 
Tuscaloosa, March 10-11, 2016. Member of the Scientific Committee. 
- 2015 World Finance & Banking Symposium, Hanoi, 18-19 December 2015 (organizer of the special 
session RAstaNEWS-Financial Distress and Economic Recession). 
- Conference on Large–Scale Crises: 1929 vs 2008, Università Politecnica delle Marche, Ancona, 17-19 
December 2015 (organizer of the special session RAstaNEWS-Great Recession and macro-financial 
imbalances in the Euro Area). 
- 47th Money, Macro and Finance Annual Conference, University of Cardiff, Cardiff, 9-11 September 2015 
(organizer of the special session RAstaNEWS-Great Recession). 
- 6th World Finance Conference, University of Cema, Buenos Aires, 22-24 July 2015 (organizer of the 
special session RAstaNEWS-Bankruptcy and Financial Distress). 
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- 2nd International Conference of the Society for Economic Measurement, OCSE Paris, 22-24 July 2015 
(organizer of the special sessions RAstaNEWS: Macro-financial Imbalances in the Euro Area and Macro-
Financial Stress Assessment). 
-11th BMRC-DEMS Conference on Macro and Financial Economics, Brunel University, London, 18-19 
May 2015. External organizer and organizer of the special session RAstaNEWS. 
- Society for Nonlinear Dynamics and Econometrics 23rd Annual Symposium, BI Norwegian Business 
School, 19-20 March 2015. Member of the Scientific Committee and organizer of the special sessions 
RAstaNEWS: Macro-Financial Risk and Multivariate Time Series Models). 
-46th Money, Macro and Finance Conference, Durham University, Durham, 17-19 September 2014 
(organizer of the special session RAstaNEWS-Macro-financial risk). 
-5th World Finance Conference, Università di Venezia Cà Foscari, Venice, 2-4 July (organizer of the special 
session RAstaNEWS -Macroeconomic and Financial Risk). 
-1st Conference of the International Association for Applied Econometrics, Queen Mary University, 
London, 26-28 June (organizer of the special session RAstaNEWS -Macroeconomic and Financial Risk). 
-10th BMRC-DEMS Conference on Macro and Financial Economics, Brunel University, London, 28-30 
May 2014. External organizer and organizer of the special session RAstaNEWS). 
- 2014 Society for Nonlinear Dynamics and Econometrics 22nd Annual Symposium, Baruch College - The 
City University of New York (CUNY), New York, 17-18 April 2014. Member of the Scientific Committee 
and organizer of the special sessions RAstaNEWS: Macroeconomic and Financial Risk, Exchange Rates 
and Empirical Macroeconomics). 
-45th Money, Macro and Finance Conference, Queen Mary University, London, 11-13 September 
(organizer of the RAstaNEWS special session on Financial Crises). 
-8th BMRC-QASS Conference on Macro and Financial Economics, Brunel University, London, 24 May 
2013. External conference co-organizer. 
-2012 Society for Nonlinear Dynamics and Econometrics 20th Annual Symposium. Istanbul Bilgi 
University Istanbul (Turkey), April 5-6, 2012. Member of the Scientific Committee. 
-2011 Society for Nonlinear Dynamics and Econometrics 19th Annual Symposium. George Washington 
University Washington, D.C. (USA), March 17-18, 2011. Member of the Scientific Committee. 
-2010 Society for Nonlinear Dynamics and Econometrics 18th Annual Symposium. - University of 
Piemonte Orientale Novara (Italy), April 1-2, 2010. Chair conference organizer. Member of the Scientific 
Committee. 
-2009 Society for Nonlinear Dynamics and Econometrics 17th Annual Symposium. Federal Reserve Bank 
of Atlanta, Atlanta, GA (USA), April 16-17, 2009. Member of the Scientific Committee. 

 
 
VISITING: 
 
- 2024 4 November – 29 November, Visiting Professor, Department of Economics, University of California 
Riverside (UCR). 
- 2023 8 October – 5 November, Visiting Professor, Department of Economics, University of California 
Riverside (UCR). 
 - 2022 1 September – 15 December, CES Visiting Scholar, Minda de Gunzburg Center for European Studies 
(CES), Harvard University. 
- 2021 1 September – 30 December, CES Visiting Scholar, Minda de Gunzburg Center for European Studies 
(CES), Harvard University (ONLINE due to COVID-19 pandemics). 
- 2013 30 September - 4 October, Department of Economics and Finance, City University of New York (New 
York, US).  
- 2011 14-19 February, Department of Economics, Kyushu University (Fukuoka, Giappone).  
- 2010 24-26 August, European Central Bank, Directorate General Research, Financial Research 
                                 Division. 
- 2008 September - 2008 October, Hawaii University, Department of Economics and East-West Center. 
- 2006 September - 2007 March, Michigan State University (US), Department of Economics, Fulbright 

Research Scholar  
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- 2005 10-11 August, European Central Bank, Market Operation Division  
- 2005 21-22 June, European Central Bank, Monetary Policy Strategy Division  
- 2004 29 October, European Central Bank, Monetary Policy Stance Division 
- 2003 24-25 August, European Central Bank, Monetary Policy Strategy Division 
- 2002 4-14 June, European Central Bank, Monetary Policy Stance Division 
- 2001 May-June, European Central Bank, Monetary Policy Strategy Division 
- 2000 January-April, European Central Bank, Monetary Policy Strategy Division 
- 1998 November, ICER, International Center for Economic Research 
- 1998 August, Olsen and Associates, Zurich Switzerland 
- 1997 April-November, ICER, International Center for Economic Research 
 

 
SPECIALISATION COURSES: 
- Stochastic Programming and Financial Planning, Muenster Summer School, University of Muenster, 
Muenster, Germany, 12-16 July 1999. 
 
 
EDITORIAL BOARD ACTIVITY: 
- 2024- Member of the Editorial Board of Environmetrics (Associate Editor) 
- 2019- Member of the Editorial Board of Research in Globalization 
- 2018- Member of the Editorial Board of Nordicum-Mediterraneum 
- 2014- Member of the Editorial Board of the Open Journal of Statistics 
- 2014- Member of the Editorial Board of the Asia Pacific Journal of Mathematics (Associate Editor) 
 
GUEST EDITORIAL BOARD ACTIVITY: 
- Executive Guest Editor – European Economic Review, Special Issue on Macroeconomic Regime Changes: 
Theory, Evidence, and Policy Challenges Ahead (P. Benigno, C. Morana, P. Tirelli co-editors) 
- Executive Guest Editor – Energy Economics, Special Issue on New Environmental Challenges for Fiscal, 
Monetary, and Macroprudential Policy (P. De Grauwe, F. P. Mongelli, C. Morana, co-editors) 
- Guest Editor – Research in Globalization, Special Issue on Forced Migration, Integration, and Employment 
of Ukrainians: A Global View (A. Michelangeli, C. Morana, co-editors) 
- Executive Guest Editor – Environmetrics, Special Issue on Climate and Sustainable Energy Econometrics 
and Statistics (J. Castle, Z. Miller, C. Morana, T. Proietti, co-editors) 
- Executive Guest Editor – Research in Globalization, Special Issue on The Future of Europe Beyond Brexit 
and Covid-19 (L. Alessi, P. De Grauwe, C. Morana, co-editors) 
- Executive Editor – Econometrics, Special Issue and Topical Collection on Climate Econometrics (Z. Miller, C. 
Morana, co-editors) 
 
PAST 
- 2023-2024 Member of the Editorial Board of Heliyon (Associate Editor) 
- 2018-2024 (February) Member of the Editorial Board of Sci (Advisory Board Member) 
- 2018-2023 Member of the Editorial Board of Econometrics 
- 2016-2019 Member of the Editorial Board of Heliyon (Associate Editor) 
 
 
SCIENTIFIC CONSULTANCY AND RESEARCH FELLOWSHIPS: 
- 2010-2011 Fondazione ENI Enrico Mattei, Milano  
- 2010 Cerved Group – Centrale dei Bilanci, Torino 
- 2008 European Central Bank, Directorate General Research 
- 2005 European Central Bank, Monetary Policy Strategy Division 
- 2004 European Central Bank, Monetary Policy Stance Division 
- 2003 European Central Bank, Monetary Policy Stance Division 
- 2003 European Central Bank, Monetary Policy Strategy Division 



 13 

 
 
UNIVERSITY RESEARCH FUNDINGS 
- 2016 Winner of University Research Funding - Competitive Share 2016 
 
 
PARTICIPATION TO INTERNATIONAL OR NATIONAL GOVERNMENT-FUNDED RESEARCH PROJECTS 
- 2024-2025 EURIZON Fellowship Program: "Remote Research Grants for Ukrainian Researchers" 
(Participant; Principal Investigator: Sergii Iakubovskyi, Odesa National University).   
- 2019-2022 ESG Factors and Climate Change for Credit Analysis and Rating (ESG-Credit.eu). European 
Investment Bank University Research Sponsorship Programme – Call 2019 (EIBURS 2019) (Senior 
Investigator; Principal Investigators: M. Billio (University of Venezia), Matteo Manera (University of Milano-
Bicocca), Loriana Pellizzon (Goethe University of Frankfurt)). 
- 2012-2015 ECFP7: Macro-Risk Assessment and Stabilization Policies with New Early Warning Signals (local 
coordinator). International coordinator: P.Tirelli (Milan-Bicocca University) 
- 2009-2011 PRIN: Macroeconomic Fluctuations, economic policy and financial asset prices (local 
coordinator). National coordinator: C.A. Favero (Bocconi University). 
- 2007-2009 PRIN: Financial, credit, and labour markets in business cycle models for the analysis of 
economic policy. Theory and empirics. National coordinator: C.A. Favero (Bocconi University) 
- 2005-2007 PRIN: New directions in the theoretical and empirical modeling of inflation. National 
coordinator: F.C. Bagliano (University of Torino).  
 
 
PARTICIPATION TO NATIONAL FUNDED RESEARCH OR SCIENTIFIC PROJECTS 
- Bank of Italy, Environmental and Social Policy Grants (Contributi liberali, Impegno ambientale e sociale), in 
relation to the Center for European Studies of the University of Milano-Bicocca (2019, € 6,000).  
- ACRI Young Investigator Training Program - YITP 2019 concerning the International Conference on 
Economic Modeling and Data Science (EcoMod2020), University of Milano-Bicocca 8-10 July 2020 
(postponed to 2021). 
- ACRI Young Investigator Training Program - YITP 2018 concerning the 4th Econometric Models of Climate 
Change Conference, University of Milano-Bicocca, 29-30 August 2019. 
- ACRI Young Investigator Training Program - YITP 2017, concerning the First Italian Workshop of 
Econometrics and Empirical Economics: Panel Data Models and Applications, University of Milano-Bicocca, 
25-26 January 2018. 
- ACRI Young Investigator Training Program - YITP 2016, concerning the XVIII Workshop on Quantitative 
Finance, University of Milan-Bicocca, Milan, 25-27 January 2017. 
- ACRI Young Investigator Training Program - YITP 2015, concerning the Fourth Conference of the 
International Association for Applied Econometrics, University of Milan-Bicocca, Milan, 24-26 June 2016. 
- 2008 CRT Foundation: Technological Innovation in Finance 
 
 
REFEREE FOR JOURNALS:  
Applications and Applied Mathematics, Applied Financial Economics, Applied Economics, Computational 
Statistics and Data Analysis, Computational Economics, Discrete Dynamics in Nature and Society, Economia 
Politica, Econometrics, Economics Bulletin, Economics and Business Letters, Economic Modelling, Economic 
Inquiry, Economic Notes, Emerging Markets Finance and Trade, Empirica, Empirical Economics, Energies, 
Energy Economics, Energy Journal, Environmental Research, Environmetrics, Eurasian Economic Review, 
European Central Bank Working Paper Series, European Economic Review, European, Environmetrics, 
Financial Management, European Journal of Physics – B- Interdisciplinary Physics, European Journal of 
Finance, European Journal of Operational Research, German Economic Review, Global Finance Journal, 
International Finance, International Journal of Forecasting, International Economics, International Statistical 
Review, International Review of Economics and Finance, Japanese Economic Review, Japan and the World 
Economy, Journal of the American Statistical Association, Journal of Applied Econometrics, Journal of 
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Applied Statistics, Journal of Asian Economics, Journal of Banking and Finance, Journal of Business and 
Economic Statistics, Journal of Economics and Business, Journal of Econometrics, Journal of Empirical 
Finance, Journal of Financial Econometrics, Journal of Institutional Economics, Journal of International 
Financial Markets Institutions and Money, Journal of International Money and Finance, Journal of 
Macroeconomics, Journal of Money Credit and Banking, 
Journal of Systems Science and Systems Engineering, Journal of Statistical Computation and Simulation, 
Journal of the Japanese and International Economies, North American Journal of Economics and Finance, 
Open Journal of Statistics, Politica Economica, Portuguese Journal of Economics, Quantitative Finance, 
Research in Globalization, Regional Studies, Review of Middle East Economics and Finance, Rivista 
Internazionale di Scienze Sociali, Rivista Italiana degli Economisti, Statistical Methods and Applications, 
Studies in Non Linear Dynamics and Econometrics, The Manchester School, The Quarterly Review of 
Economics and Finance. 
 
 
 
SEMINARS: 
- Modelling Evolving Long-Run Relationships: An Application to the Italian Energy Market, Dundee 
University (July 1997), Heriot-Watt University (October 1997). 
- SuperExogeneity and Forecasting with High and Low Frequency Data, Aberdeen University (September 
1998).  
- Estimating Variance in the Foreign Exchange with High Frequency Data, Università di Torino (December 
1998), University of York (May 1999). 
- Measuring Core Inflation in the Euro Area, European Central Bank (March 2000). 
- Assessing Price Stability: a Cross Country Comparison, European Central Bank (April 2000). 
- Money, Inflation, Output and the Stock Market in the Euro Area, European Central Bank (June 2001). 
- Money, Inflation, Output and the Stock Market in the Euro Area, European Central Bank (July 2001). 
- Common Persistent Factors in Inflation and Excess Nominal Money Growth and a New Measure of Core 
Inflation, European Central Bank (January 2002). 
- Le Cause Macroeconomiche della Volatilità del Mercato Azionario, Università del Piemonte Orientale 
(March 2002, May 2002).        
- Interest Rate Volatility in the Euro Area: the Evidence from High Frequency Data, European Central Bank 
(June 2002). 
- Crescita di Lungo Periodo e Distribuzione del Reddito, Università del Piemonte Orientale (June 2002). 
- Interest Rate Volatility in the Euro Area: the Evidence from High Frequency Data, European Central Bank 
(October 2002). 
- Le Cause Macroeconomiche della Volatilità del Mercato Azionario, Università di Padova (February 2003). 
- The Japanese Stagnation: An Assessment of the Productivity Slowdown Hypothesis, Università del 
Piemonte Orientale (February 2003, May 2003). 
- A Structural Common Factor Approach to Core Inflation Estimation and Forecasting, European Central 
Bank (August 2003).  
- A Structural Common Factor Approach to Core Inflation Estimation and Forecasting, Università del 
Piemonte Orientale (March 2004).  
- A Small Scale Macroeconometric Model for the Euro-12 Area, European Central Bank (June 2005). 
- Bidding Behaviour of Euro Area Banks: Evidence for Primary Market Auctions, European Central Bank 
(August 2005). 
- High Frequency Data in Finance, Department of Economics, Michigan State University (October 16, 18, 23, 
2006). 
- On the Macroeconomic Causes of Exchange Rates Volatility, Department of Economics, Michigan State 
University (January 2007). 
- On the Macroeconomic Causes of Exchange Rates Volatility, Department of Economics, Central Michigan 
University (February 2007). 
- International Shocks and National House Prices, Department of Economics/East-West Center, University 
of Hawaii (September 2008). 



 15 

- Realized Portfolio Selection in the Euro Area, Department of Finance, University of Hawaii (October 2008). 
- Permanent and Transitory Dynamics in House Prices and Consumption: Cross-Country Evidence, Center 
for Research on Pensions and Welfare Policies, Fondazione Collegio Carlo Alberto, Torino (November 2008). 
- The Impact of House Price Variations on Savings and Consumption, Observatoire de l’Epargne 
Europeenne, Paris (November 2008, joint speaker). 
- The 2007-? Financial Crisis: A Money Market Perspective, European Central Bank, Directorate General 
Research, Financial Research Division (August 2010). 
- The Great Recession: US dynamics and spillovers to the world economy, University of Trieste, Faculty of 
Economics, (January 2011). 
- Macroeconomic dynamics, financial speculation and the oil price, Fondazione ENI Enrico Mattei, Milan 
(July and November 2011). 
- Oil price dynamics, macro-finance interactions and the role of financial speculation, Banca San Paolo 
Intesa, Ufficio Studi, Milan (January 2012). 
- Oil price dynamics, macro-finance interactions and the role of financial speculation, Università di Milano 
Bicocca, Dipartimento di Economia Politica, Milan (February 2012). 
- The third oil price shock: Origins and real effects, University of Paris-Dauphine, 10 June 2015. 
- It ain't over till it's over: A global perspective on the Great Moderation-Great Recession interconnection, 
University of Jakarta, 3 August 2016. 
- Semiparametric Estimation of large variance-covariance and correlation matrices with an application to 
financial data, University of Maastricht, October 2017. 
- Regularized semiparametric estimation of high dimensional dynamic conditional covariance matrices, 
University of Paris Dauphine, May 2018. 
- Climate change implications for the catastrophe bonds market: An empirical analysis, Bank of England, 
February 2019. 
- Climate change implications for the catastrophe bonds market: An empirical analysis, Bank of Italy, 
February 2019. 
- Climate change implications for the catastrophe bonds market: An empirical analysis, Bank of France, 
March 2019. 
- Climate change implications for the catastrophe bonds market: An empirical analysis, European 
Commission Joint Research Center, November 2019. 
- A new macro-financial condition index for the euro area, Minda de Gunzburg Center for European Studies, 
Harvard University (online speaker, October 2021). 
- Euro Area Inflation and a New Core Inflation Measure, Minda de Gunzburg Center for European Studies, 
Harvard University, October 2022 (speaker). 
- Euro Area Inflation and a New Core Inflation Measure, Prague University of Economics, 23 February 2023 
(speaker). 
- Green Risk in Europe, European Central Bank, Frankfurt, 17 January 2024 (online; joint presenter). 
- Green Risk in Europe, Seminar at Istituto di Ricerca sulla Crescita Economica Sostenibile del Consiglio 
Nazionale delle Ricerche Italiano (IRCrES – CNR, 22 February 2024 (online; speaker). 
 
 
CONFERENCES: 
- Modelling and forecasting with long and short run information, The International Symposium on 
Economic Modelling, Bologna, Italy, 9-21 July 1995 (speaker). 
- Computing Value at Risk with high-frequency data, Second International Conference on High-Frequency 
Data in Finance, Zurich, Switzerland, 1-3 April 1998 (poster). 
- Estimating variance in the foreign exchange with high-frequency data, Sixth International Conference on 
Computational Finance 1999, New York, US, 7-8 January 1999 (poster). 
- Structural change and long-range dependence in volatility of exchange rates: either, neither or both? 
International Conference on the Econometrics of Financial Markets, Delphi, Athens, Greece, 22-25  May, 
2001 (speaker). 
- High-frequency data and exchange rate volatility, CIMA 2001, Advanced Computing in Financial Markets, 
University of Wales, Bangor, UK, 19-22 June 2001 (speaker). 
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- Common persistent factors in inflation and excess nominal money growth and a new measure of core 
inflation, Tenth Annual Symposium of the Society for Nonlinear Dynamics and Econometrics, Federal 
Reserve Bank of Atlanta, Atlanta, US, 14-15 March 2002 (speaker). 
- Monetary policy and the stock market in the Euro Area, 6th International Conference in Macroeconomics 
and International Finance, Crete, Greece, 23-26 May 2002 (speaker). 
- Le cause macroeconomiche della volatilità del mercato azionario, 43° Riunione Annuale della Società degli 
Economisti, Università di Ferrara, Italy, 25-26 October, 2002 (speaker) 
- A structural common factor approach to core inflation estimation, Workshop on Inflation Forecasting: 
from Methodology to Empirical Evidence, Università di Castellanza LIUC, Castellanza, Italy, 18 December 
2002 (speaker). 
- Breaks and persistency: macroeconomic causes of stock market volatility, IV Workshop di Finanza 
Quantitativa, ICER, Villa Gualino, Torino, Italy, 30-31 January 2003 (speaker). 
- Breaks and persistency: macroeconomic causes of stock market volatility, Eleventh Annual Symposium of 
the Society for Nonlinear Dynamics and Econometrics, Villa la Pietra, Firenze, Italy, 13-15 March 2003 
(speaker). 
- Interest rate volatility in the Euro Area: the evidence from high frequency data, Monetary Policy and Short 
Term Interest Rates in the Euro Area, Università Bocconi, Milano, Italy, 22 May 2003 (speaker). 
- Innovare per competere. come finanziare l’innovazione, Università del Piemonte Orientale, Novara, Italy, 
22-23 May 2003 (discussant). 
- Long-run growth and income distribution, Mercato del Lavoro, Istituzioni e Distribuzione dei Redditi, 
Università del Piemonte Orientale, Novara, Italy, 29-30 May 2003 (speaker). 
- Statistical benefits of value at risk with long memory, Tenth International Conference 'Forecasting 
Financial Markets', Paris, France, 4-6 June 2003 (speaker). 
- Frequency domain principal components estimation of fractionally cointegrated processes, 58th European 
Meeting of the Econometric Society (ESEM) 2003, Econometrics and Empirical Economics (EEE) Programme, 
Stockholm, Sweden, 20-24 August 2003 (speaker). 
- The Japanese stagnation: an assessment of the productivity slowdown hypothesis, International 
Conference on the Japanese and Italian Economic Performances and Policies Compared, Università 
Bocconi, Milano, Italy, 9-10 October 2003 (speaker) 
- Monetary policy and the stock market in the Euro Area, Colloquium on Modern Tools for Business Cycle 
Analysis, Eurostat, Luxemburgh, 20-22 October 2003 (speaker). 
- Breaks and persistency: Macroeconomic Causes of Stock Market Volatility, Common Feature in 
Maastricht, Università di Maastricht, The Netherlands, 14-16 December 2003 (speaker). 
- A structural common factor approach to core inflation estimation and forecasting, Twelth Annual 
Symposium of the Society for Nonlinear Dynamics and Econometrics, Federal Reserve Bank of Atlanta, 
Atlanta, US, 13-14 March 2004 (speaker). 
- Stylized facts and statistical modelling of the Fama-French factor portfolios, Eleventh International 
Conference “Forecasting Financial Markets”, Paris, France, 2-4 June 2004 (speaker). 
- Transmission of volatility in the Euro Money market, Eleventh International Conference “Forecasting 
Financial Markets”, Paris, France, 2-4 June 2004 (speaker). 
- A structural common factor approach to core inflation estimation and forecasting, 59th European Meeting 
of the Econometric Society (ESEM) 2004, Econometrics and Empirical Economics (EEE) Programme, Madrid, 
Spain, 20-24 August 2004 (speaker).  
- Frequency domain principal components estimation of fractionally cointegrated processes, First 
Bonzenfreies Colloquium on Market Dynamics and Quantitative Economics, University of Piemonte 
Orientale, Alessandria, Italy, 9-10 September 2004 (speaker). 
 - A structural common factor approach to core inflation estimation and forecasting, Common Feature in 
London, Cass Business School, University of London, 16-17 December 2004 (speaker). 
- The Japanese deflation: has it had real effects? Could it have been avoided? Thirteen Annual Symposium 
of the Society for Nonlinear Dynamics and Econometrics, University College of London, London, UK, 31 
March-1 April 2005 (speaker). 
- Is there a hedge funds bubble? Twelfth International Conference “Forecasting Financial Markets”, 
Marseille, France, 1-3 June 2005 (speaker). 
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- A small scale macroeconometric model for the euro-12 area, Macroeconomics Workshop, Aix en 
Provence, France, 9-10 December 2005 (speaker). 
- A small scale macroeconometric model for the euro-12 area, Fourteenth Annual Symposium of the Society 
for Nonlinear Dynamics and Econometrics, Washington University in St. Louis, US, 24-25 March 2006 
(speaker). 
- Comovements in volatility in the euro money market, International Conference on “Microstructure of 
Financial and Money Markets”, Banque de France, Paris, France, 6-7 June 2006 (speaker). 
- Comovements in volatility in the euro money market, Conference on Macro and Financial 
Economics/Econometrics, Brunel University, London, UK, 12-13 June 2006 (speaker). 
- Economic Policy and Open Economy Macro, University of Piemonte Orientale, 19-20 June 2006 
(participant). 
 - A new approach to factor vector autoregressive estimation with an application to large scale 
macroeconometric modelling, Econophysics Colloquium 2006 and Third Bonzenfries Colloquium, 
International Christian University, Tokyo, 23-25 November 2006 (speaker). 
- Multivariate modelling of long memory processes with common components, Breaks and persistence in 
econometrics, Cass Business School, London, 11-12 December 2006 (speaker).         
- On the Macroeconomic Causes of Exchange Rate Volatility, 2nd Tinbergen Institute Conference, 20 Years 
of Cointegration: Theory and Practice in Prospect and Retrospect, Rotterdam, 23-24 March 2007 (poster).  
- On the Macroeconomic Causes of Exchange Rate Volatility, 62nd European Meeting of the Econometric 
Society (ESEM) 2007, Econometrics and Empirical Economics (EEE) Programme, Budapest, Hungary, 27-31 
August 2007 (speaker).  
- On the Macroeconomic Causes of Exchange Rate Volatility, 48th Annual Meeting of the Italian Economists 
Association, Turin, 26-27 October 2007 (speaker).  
- On the Macroeconomic Causes of Exchange Rate Volatility, International Conference on recent 
Developments in Econometric Methodology, in memory of Carlo Giannini, University of Bergamo, 25-26 
January 2008 (speaker). 
- Realized Portfolio Selection in the Euro Area, Sixteenth Annual Symposium of the Society for Nonlinear 
Dynamics and Econometrics, Federal Reserve Bank of Saint Francisco, US, 3-4 April 2008 (speaker). 
- Realized Portfolio Selection in the Euro Area, 63rd European Meeting of the Econometric Society (ESEM) 
2008, Econometrics and Empirical Economics (EEE) Programme, Milan, 27-31 August 2008 (speaker).  
- Modeling Long Memory and Structural Breaks in Conditional Variances: An Adaptive FIGARCH Approach, 
Seventeenth Annual Symposium of the Society for Nonlinear Dynamics and Econometrics, Federal Reserve 
Bank of Atlanta, US, 16-17 April 2009 (speaker). 
- Modeling Long Memory and Structural Breaks in Conditional Variances: An Adaptive FIGARCH Approach, 
Second Annual Conference of the Society for Financial Econometrics, Geneva, 10-12 June 2009 (poster). 
- Modeling Long Memory and Structural Breaks in Conditional Variances: An Adaptive FIGARCH Approach, 
64th European Meeting of the Econometric Society (ESEM) 2009, Econometrics and Empirical Economics 
(EEE) Programme, Barcellona, 23-27 August 2009 (speaker).  
- The 2007-? Financial Crisis: A Money Market Perspective, Eighteen Annual Symposium of the Society for 
Nonlinear Dynamics and Econometrics, Universita’ del Piemonte Orientale, Facolta’ di Economia, Novara, 1-
2 April 2010 (speaker). 
- The Great Recession: US dynamics and spillovers to the world economy, QASS Conference on Macro and 
Financial Economics 2010, Brunel University, London, 27 May 2010 (speaker). 
- The Great Recession: US dynamics and spillovers to the world economy, International Conference on the 
Economic Crisis and the Process of European Integration”, The European Parliament, Brussels, 2 June 2010 
(speaker). 
- The 2007-? Financial Crisis: A Money Market Perspective, Third Annual Conference of the Society for 
Financial Econometrics, University of Melbourne, Melbourne, 16-18 June 2010 (poster).  
- The Great Recession: US dynamics and spillovers to the world economy, Money, Macro and Finance 
Research Group, 42nd Annual Conference, Cyprus University of Technology, Cyprus, 1-3 September 2010 
(speaker). 
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- The Great Recession: US dynamics and spillovers to the world economy, 6th Eurostat Colloquium on 
Modern Tools for Business Cycle Analysis: The Lessons from Global Economic Crisis, Eurostat, Luxembourg, 
26-29 September 2010 (speaker). 
- The 2007-? Financial Crisis: A Money Market Perspective, 4th CSDA International Conference 
on Computational and Financial Econometrics (CFE'10), Senate House, University of London, London, 10-12 
December 2010 (speaker). 
- Euro/US$ exchange rate determination: theory and empirical evidence, Exiting economic recession, global 
enterprises and exchange rate risk, UniCredit&Sole24ore, Turin, 18 January 2011 (invited speaker). 
- Factor vector autoregressive estimation of heteroskedastic persistent and non-persistent processes 
subject to structural breaks, Nineteenth Annual Symposium of the Society for Nonlinear Dynamics and 
Econometrics, George Washington University, Washington D.C., 16-17 March 2011 (speaker). 
- The Great Recession: US dynamics and spillovers to the world economy, 29th Suerf Colloquium, Dexia 
Congress Center, Brusselles, 11-12 May 2011 (speaker). 
- Factor vector autoregressive estimation of heteroskedastic persistent and non-persistent processes 
subject to structural breaks, Fourth Annual Conference of the Society for Financial Econometrics, University 
of Chicago, Chicago, 15-17 June 2011 (poster). 
- Factor vector autoregressive estimation of heteroskedastic persistent and non-persistent processes 
subject to structural breaks, 65th European Meeting of the Econometric Society (ESEM) 2011, Econometrics 
and Empirical Economics (EEE) Programme, Oslo, 25-29 August 2011 (speaker). 
- Factor vector autoregressive estimation of heteroskedastic persistent and non-persistent processes 
subject to structural breaks, NBER-NSF Time Series Conference, Michigan State University, East Lansing, 16-
17 September 2011 (poster). 
- Macroeconomic Dynamics, Financial Speculation and the Real Oil Price, New Directions in Modeling 
International Finance, University of Limerick, Limerick, 24 November 2011 (speaker). 
- Factor vector autoregressive estimation of heteroskedastic persistent and non-persistent processes 
subject to structural breaks, 5th CSDA International Conference on 
Computational and Financial Econometrics, University of London, London, 17-19 December 2011  (speaker). 
- Macroeconomic Dynamics, Financial Speculation and the Real Oil Price, Financial Speculation in the Oil 
Market and the determinants of the Oil Price, Fondazione ENI Enrico Mattei, 12-13 Gennaio 2012 (speaker). 
- Oil price dynamics, macro-finance interactions and the role of financial speculation, Twentieth Annual 
Symposium of the Society for Nonlinear Dynamics and Econometrics, Bilgi University, Istanbul, 5-6 April 
2012 (speaker). 
- Oil price dynamics, macro-finance interactions and the role of financial speculation, Understanding 
Commodity Prices MMF, BoE and CAMA workshop, Bank of England, 25 May 2012 (speaker). 
- Oil price dynamics, macro-finance interactions and the role of financial speculation, 15th Annual 
Conference on Global Economic Analysis, World Trade Organization, Geneva, 27-29 June 2012 (speaker). 
- Oil price dynamics, macro-finance interactions and the role of financial speculation, III World Finance 
Conference, Universidad Candido Mendes, Rio de Janeiro, 2-4 July 2012 (speaker). 
- Oil price dynamics, macro-finance interactions and the role of financial speculation, 66th European 
Meeting of the Econometric Society (ESEM), Málaga, 27-31 August 2012 (speaker). 
- Oil price dynamics, macro-finance interactions and the role of financial speculation, Money, Macro and 
Finance Research Group, 44th Annual Conference, Trinity College Dublin, 6-8 September 2012 (speaker). 
- Oil price dynamics, macro-finance interactions and the role of financial speculation, 2012 World Finance & 
Banking Symposium, Cheung Kong Graduate School of Business, Shanghai, 17-18 December 2012 (speaker). 
- Factor vector autoregressive estimation of heteroskedastic persistent and non-persistent processes 
subject to structural breaks: New insights on the US OIS spreads term structure, 21st Annual Symposium of 
the Society for Nonlinear Dynamics and Econometrics, Università di Milano-Bicocca, Milan, 28-29 March 
2013  (speaker). 
- The oil price-macroeconomy relationship since the mid-1980s: A global perspective, Oil Price Forecasts 
and Trends Workshop, Fondazione ENI Enrico Mattei, Milan, 23-24 May 2013 (invited speaker). 
- Risk factors, macro-finance interface and the cross-section of expected returns, 8th BMRC-QASS 
Conference on Macro and Financial Economics, Brunel University, London, 24 May 2013 (invited speaker). 

http://mail.elsevier-alerts.com/go.asp?/bESJ001/mJKVH73F/q1BDQ73F/uOCJ75/xMXZH73F/cutf%2D8
http://mail.elsevier-alerts.com/go.asp?/bESJ001/mJKVH73F/q1BDQ73F/uOCJ75/xMXZH73F/cutf%2D8
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- Factor vector autoregressive estimation of heteroskedastic persistent and non-persistent processes 
subject to structural breaks: New insights on the US OIS spreads term structure, 6th Society for Financial 
Econometrics Annual Conference, Sim Kee Boon Institute for Financial Econometrics, Singapore 
Management University and the Risk Management Institute, National University of Singapore, Singapore, 
12-14 June 2013 (poster). 
- New insights on the US OIS spreads term structure, 5th International Finance and Banking Society Annual 
Conference, University of Nottingham, Nottingham, 26-28 June 2013 (speaker). 
- New insights on the US OIS spreads term structure, 45th Money, Macro and Finance Conference, Queen 
Mary University of London, London, 11-13 September 2013 (speaker). 
- Macro Banking and Finance Workshop, University of Milan-Bicocca, 19-20 September 2013 (discussant). 
- New insights on the US OIS spreads term structure, International Conference on Applied Business and 
Economics, City University of New York, New York, 2-4 October 2013 (speaker). 
- New insights on the US OIS spreads term structure, First International Conference on Finance and 
Banking, Sanur, 11-12 December 2013 (speaker). 
- New insights on the US OIS spreads term structure, 2013 World Finance & Banking Symposium, Beijing, 
16-17 December 2013 (speaker). 
- Overview on early warning indicators within the EMU surveillance mechanism: A macro-finance approach, 
First RastaNews Annual Conference, More Europe: Letting the euro working at full speed, Università di 
Milano-Bicocca and ISPI, 13-14 January 2014 (speaker). 
- Insights on the global macro-finance interface: Structural sources of risk factors fluctuations and the cross-
section of expected stock returns, 22nd Annual Symposium of the Society for Nonlinear Dynamics and 
Econometrics, Baruch College - The City University of New York (CUNY), New York, 17-18 April 2014 
(speaker). 
- Insights on the global macro-finance interface: Structural sources of risk factors fluctuations and the cross-
section of expected stock returns, 10th BMRC-DEMS Conference on Macro and Financial Economics, Brunel 
University, London, 28-30 May 2014 (invited speaker). 
- Insights on the global macro-finance interface: Structural sources of risk factors fluctuations and the cross-
section of expected stock returns, 1st Conference of the International Association for Applied Econometrics, 
Queen Mary University, London, 26-28 June 2014 (speaker). 
- Insights on the global macro-finance interface: Structural sources of risk factors fluctuations and the cross-
section of expected stock returns, 5th World Finance Conference, University of Venice Cà Foscari, Venice, 2-
3 July 2014 (speaker). 
- Insights on the global macro-finance interface: Structural sources of risk factors fluctuations and the cross-
section of expected stock returns, 68th European Meeting of the Econometric Society (ESEM), Toulouse, 25-
29 August 2014 (speaker). 
- Insights on the global macro-finance interface: Structural sources of risk factors fluctuations and the cross-
section of expected stock returns, 46th Money, Macro and Finance Annual Conference, University of 
Durham, 17-19 September 2014 (speaker). 
- Insights on the global macro-finance interface: Structural sources of risk factors fluctuations and the cross-
section of expected stock returns, 2014 World Finance & Banking Symposium, Singapore, 12-14 December 
2014 (speaker). 
- Insights on the global macro-finance interface: Structural sources of risk factors fluctuations and the cross-
section of expected stock returns, Second International Conference on Finance and Banking, Kuta, 16-17 
December 2014 (speaker). 
- It ain't over till it's over: Great 4 in the way it all began, Second RAstaNews Annual Conference: Eurozone 
in the Doldrums. Escaping the Fate of Recurring Crises, University of Milano-Bicocca and ISPI, Milan, 12-13 
March 2015 (speaker). 
- It ain't over till it's over: Great 4 in the way it all began, 23rd Annual Symposium of the Society for 
Nonlinear Dynamics and Econometrics, BI Norwegian Business School, Oslo, 19-20 March 2015 (speaker). 
- It ain't over till it's over: Great 4 in the way it all began, 11th BMRC-DEMS Conference on Macro and 
Financial Economics, Brunel University, London, 18-19 May 2015 (invited speaker). 
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- Eurozone in the doldrums. New policies and institutions to escape the fate of recurring crises, RAstaNEWS 
Conference: Lessons from the crisis: Rewiring EMU economic policymaking, 4 June 2015 Bruegel, Brussels 
(participant). 
- It ain't over till it's over: Great 4 in the way it all began, 2nd International Association for Applied 
Econometrics, Thessaloniki University, Thessaloniki, 25-27 June2015 (speaker). 
- It ain't over till it's over: Great 4 in the way it all began, 6th World Finance Conference, University of Cema, 
Buenos Aires, 22-24 July 2015 (speaker). 
- It ain't over till it's over: Great 4 in the way it all began, 47th Money, Macro and Finance Annual 
Conference, University of Cardiff, Cardiff, 9-11 September 2015 (speaker). 
- Second RAstaNEWS Executive Briefing (EB), Center for Economic and Policy Studies, Brussels, 3 December 
2015 (participant). 
- It ain't over till it's over: A global perspective on the Great Moderation-Great Recession interconnection, 
9th International Conference on Computational Financial Econometrics, Senate House, University of London, 
London, 12-14 December 2015 (speaker). 
- It ain't over till it's over: Great 4 in the way it all began, 2015 World Finance & Banking Symposium, Hanoi, 
18-19 December 2015 (speaker). 
- Semiparametric Estimation of Multivariate GARCH Models, 12th BMRC Conference on Macro and 
Financial Economics, Brunel University, London, 23-24 May 2016 (invited speaker). 
- Semiparametric Estimation of Multivariate GARCH Models, 3rd Conference of the International 
Association for Applied Econometrics, University of Milan-Bicocca, Milan, 22-25 June 2016 (speaker). 
- Semiparametric Estimation of Multivariate GARCH Models, 7th World Finance Conference, St. Johns 
University, New York, 29-31 July 2016 (speaker). 
- It ain't over till it's over: A global perspective on the Great Moderation-Great Recession interconnection, 
The 2nd International Research Conference on Business and Economics, Diponegoro University, Semarang, 
3-4 August 2016 (invited speaker). 
- Semiparametric Estimation of Multivariate GARCH Models, 69th European Meeting of the Econometric 
Society (ESEM), Geneva, 22-26 August 2016 (speaker). 
- Financial deepening and income distribution inequality in the euro area, 4th ECB/CBRT Conference: 
Economic Growth and Income Convergence, Izmir, 2-3 September 2016 (invited speaker). 
- Macroeconomic and Financial Effects of Oil Price Shocks: Evidence for the Euro Area, 48th Money, Macro 
and Finance Annual Conference, University of Bath, Bath, 7-9 September 2016 (speaker). 
- Modeling time varying volatility and correlations in temperature anomalies, Conference on Econometric 
Models of Climate Change, Aarhus University, October 27 and 28, 2016 (speaker) 
- Semiparametric Estimation of Multivariate GARCH Models, 5th International Conference in Memory of 
Carlo Giannini, University of Bergamo, 25-26 November 2016 (speaker). 
- Macroeconomic and Financial Effects of Oil Price Shocks: Evidence for the Euro Area, 1st AIEE Energy 
Symposium: Current and Future Challenges to Energy Security, University of Milan-Bicocca, November 30- 
December 2, 2016 (speaker). 
- Semiparametric Estimation of Multivariate GARCH Models,10th International Conference on 
Computational Financial Econometric, University of Seville, Seville, 9-11 December 2016 (speaker). 
- Semiparametric Estimation of Multivariate GARCH Models, XVIII Workshop on Quantitative Finance, 
University of Milano-Bicocca, 25-27 January 2017 (speaker). 
- Macroeconomic and Financial Effects of Oil Price Shocks: Evidence for the Euro Area, 25th Annual 
Symposium of the Society for Nonlinear Dynamics and Econometrics: ESSEC Business School, Paris, 30-31 
March 2017 (speaker). 
- Semiparametric Estimation of Multivariate GARCH Models, 8th RCEA Macro-Money-Finance Workshop, 
Rimini Palacongressi, 18-19 Maggio 2017 (speaker).  
- Semiparametric Estimation of Multivariate GARCH Models, 1st International Conference on Econometrics 
and Statistics, Hong Kong University of Science and Technology, 15-17 June 2017 (speaker). 
- Macroeconomic and Financial Effects of Oil Price Shocks: Evidence for the Euro Area, 4th Conference of the 
International Association for Applied Econometrics, Hokkaido University, Sapporo, 26-29 June 2017 
(speaker). 
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- Financial deepening and income distribution inequality in the euro area, Seventh Meeting of the Society 
for the Study of Economic Inequality (ECINEQ), The Graduate Center, City University of New York, New York 
City, 17-19 July 2017 (speaker). 
- Semiparametric Estimation of Multivariate GARCH Models, 4th Conference of the Society for Economic 
Measurement, Massachusetts Institute of Technology, Cambridge, 26-28 July 2017 (speaker). 
-Temperature Anomalies, Radiative Forcing and ENSO, 2017 Conference on Climate Econometrics, Nuffield 
College, University of Oxford, 4-5 September 2017 (speaker)  
- Macroeconomic and Financial Effects of Oil Price Shocks: Evidence for the Euro Area, 49th Money, Macro 
and Finance Annual Conference, King’s College London, 5-7 September 2017 (speaker). 
- Semiparametric Estimation of Large Variance-Covariance and Correlation Matrices with an Application to 
Financial Data, 2017th Meeting of the CLAssification and Data Analysis Group (CLADAG) of the Italian 
Statistical Society (SIS), University of Milan-Bicocca, 13-15 September 2017 (speaker). 
- Some Financial Implications of Global Warming, 1st International Research Conference on Economics and 
Business. University of Malang, 11-12 December 2017 (keynote speaker). 
- Some Financial Implications of Global Warming. 2017 International Conference on Finance, Management 
and Business. University of Jakarta, 12 December 2017 (keynote speaker). 
- Semiparametric Estimation of Large Variance-Covariance and Correlation Matrices with an Application to 
Financial Data, 2017th World Banking and Finance Symposium, NIDA Business School, Bangkok, 14-15 
December 2017 (speaker). 
- Semiparametric Estimation of Large Variance-Covariance and Correlation Matrices with an Application to 
Financial Data,11th International Conference on Computational Financial Econometric, University of 
London, 16-18 December 2017 (speaker). 
- Three-step SP-DCC Estimation of Large Variance-Covariance and Correlation Matrices, with an Application 
to Financial Data, XIX Workshop on Quantitative Finance, University of Rome, 24-25 January 2018 
(speaker). 
- Three-step SP-DCC Estimation of Large Variance-Covariance and Correlation Matrices, with an Application 
to Financial Data,1st Italian Workshop of Econometrics and Empirical Economics: Panel Data Models and 
Applications, University of Milan-Bicocca, 25-26 January 2018 (poster). 
- Some Financial Implications of Global Warming. 26th Annual Symposium of the Society for Nonlinear 
Dynamics and Econometrics: Keio University, Tokyo, 20-21 March 2018 (speaker). 
- Regularized semiparametric estimation of high dimensional dynamic conditional covariance matrices, 2nd 
International Conference on Econometrics and Statistics, The City University of Hong Kong, Hong Kong, 19-
21 June 2018 (speaker). 
- Climatic change implications for the catastrophe bonds market, International Conference on the Economic 
and Financial Implications of Climatic Change. University of Milan-Bicocca, Milan, 22 June 2018 (speaker). 
- Some Financial Implications of Global Warming. 5th Conference of the International Association for 
Applied Econometrics, University of Quebec and University of Montreal, Montreal, 26-29 June 2018 
(speaker). 
- Some Financial Implications of Global Warming. 2018 Economic Modelling Conference, University of 
Venice, Venice, 4-6 July 2018 (speaker). 
- Some Financial Implications of Global Warming. 9th World Finance Conference, University of Mauritius, 
Mauritius, 25-27 July 2018 (speaker). 
- Some Financial Implications of Global Warming. 2018 EMCC-III: Econometric Models of Climate Change 
Conference, University of Rome Tor-Vergata, Rome, 6-7 September 2018 (speaker). 
- Some Financial Implications of Global Warming, 2018 World Finance and Banking Symposium, Asia 
University, Taichung, 13-14 December 2018 (speaker). 
- Regularized semiparametric estimation of high dimensional dynamic conditional covariance matrices, 
Quantitative Finance Workshop 2019 (QFW2019), ETH Zurich, Zurich, 23-25 January 2019 (speaker). 
- Regularized semiparametric estimation of high dimensional dynamic conditional covariance matrices 
Second International Conference on Data Science and Social Research, University of Milano-Bicocca and 
IULM University, Milan, 4-5 February 2019 (speaker). 



 22 

- Regularized semiparametric estimation of high dimensional dynamic conditional covariance matrices, 27th 
Annual Symposium of the Society for Nonlinear Dynamics and Econometrics: Federal Reserve Bank of 
Dallas, Dallas, 28-29 March 2019 (speaker). 
- Climate change implications for the cat bonds market: An empirical analysis, 2019 Workshop on Energy 
Economics: Econometric Analysis if Energy Demand and Climate Change, Sungkyunkwan University, Seoul, 
25-27 May 2019 (speaker). 
- Climate change implications for the catastrophe bonds market: An empirical analysis. 1st CefES 
International Conference on European Studies: North-South, East-West, Rural-Urban Political Divide in 
Europe, University of Milano-Bicocca, Milan, 10-11 June 2019 (speaker). 
- Regularized semiparametric estimation of high dimensional dynamic conditional covariance matrices, 26th 
International Conference on Forecasting Financial Markets, University of Venice, Venice, 19-21 June 2019 
(speaker). 
- Regularized semiparametric estimation of high dimensional dynamic conditional covariance matrices, 6th 
Conference of the International Association for Applied Econometrics, University of Cyprus, Nicosia, 25-28 
June 2019 (speaker). 
- Regularized semiparametric estimation of high dimensional dynamic conditional covariance matrices, 
2019 Economic Modelling Conference, University of the Azores, Ponta Delgada, Azores, 10-12 July 2019 
(speaker). 
- Climate change implications for the catastrophe bonds market: An empirical analysis. 2019 EMCC-IV: 
Econometric Models of Climate Change Conference, University of Milano-Bicocca, Milan, 28-29 August 
2019 (speaker). 
- Climate change implications for the catastrophe bonds market: An empirical analysis 2019 GRASFI, 
University of Oxford, Oxford, 6-7 September 2019 (speaker). 
- Climate change implications for the catastrophe bonds market: An empirical analysis. CREDIT, University 
of Venice, Venice, 25-26 September 2019 (speaker). 
- Climate change implications for the catastrophe bonds market: An empirical analysis.  60th Meeting of the 
Italian Economists Association, University of Palermo, Palermo, 24-26 October 2019 (speaker). 
- Climate change awareness: Evidence for the European Union. International workshop NESPUTT 2019, 
New Economic & Statistical Perspectives on Urban & Territorial Themes, University of Milano - Bicocca,  21-
22 November 2019 (speaker).  
- Climate change implications for the catastrophe bonds market: An empirical analysis, 2019 World Finance 
and Banking Symposium, University of New Delhi, New Delhi, 19-21 December 2019 (speaker). 
- Climate change implications for the catastrophe bonds market: An empirical analysis, Quantitative Finance 
Workshop 2020 (QFW2019), University of Naples Parthenope, Naples, 29-31, January 2020 (speaker). 
- Climate change awareness: Evidence for the European Union, CREDIT, University of Venice, Venice, 24-25 
September 2020 (online speaker). 
- Climate change awareness: Evidence for the European Union, 28th Annual Symposium of the Society for 
Nonlinear Dynamics and Econometrics: University of Zagreb, Zagreb, 24-25 September 2020 (online 
speaker). 
- Climate change awareness: Evidence for the European Union, 61th Meeting of the Italian Economists 
Association, University of Torino, Torino, 20-23 October 2020 (online speaker). 
- Climate change awareness: Evidence for the European Union, 14th International Conference on 
Computational Financial Econometric, King’s College of London, 19-21 December 2020 (online speaker). 
- Climate change awareness: Evidence for the European Union, Ninth Italian  Congress of Econometrics and 
Empirical Economic, University of Cagliari, 21-23 January 2021 (online speaker). 
- Rekindling Multilateralism in a post-Covid World. The G-20 for Planet, People and Prosperity. T20 Italy 
Inception Conference, ISPI, Milan , 8-9 February 2021 (online meeting). 
- 1st working session meeting of the T20 Task Force 9 on International Finance, ISPI, Milan, 9 February 2021 
(online meeting). 
- Climate change awareness: Evidence for the European Union, 23rd Dynamic Econometrics Conference: 
Online, 18-19 March, 2021  (online speaker). 
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- Climate change awareness: Evidence for the European Union, 2021 International Conference on Climate 
and Energy Finance: Pathways to Carbon Neutral – Opportunities and challenges for climate and energy 
finance, Xiamen University,  24-25 April, 2021  (online speaker). 
- 2nd working session meeting of the T20 Task Force 9 on International Finance, ISPI, Milan, May 2021 
(online meeting). 
- A new macro-financial condition index for the euro area, 5th International Workshop on “Financial 
Markets and Nonlinear Dynamics” (FMND), 4-5 - June 2021, Paris (online speaker). 
- A new macro-financial condition index for the euro area, 3rd International Conference on European 
Studies, 14-16 - June 2021, University of Milano-Bicocca (online speaker). 
- Climate change awareness: Evidence for the European Union, 17th EUROFRAME conference on economic 
policy issues in the European Union: Climate change: economic implications, tools and challenges for 
policy-makers in Europe, 17-18 June, 2021, National Institute of Economic and Social Research (online 
speaker). 
- A new macro-financial condition index for the euro area, 7th RCEA Time Series Workshop, 25-26 - June 
2021, University of Milano-Bicocca (online speaker). 
- A new macro-financial condition index for the euro area, 2021 International Conference on Economic 
Modelling and Data Science EcoMod2021, 7-9 - July 2021, University of Milano-Bicocca (online speaker). 
- A new macro-financial condition index for the euro area, Post BREXIT: Uncertainty, Risk Measurement and 
COVID-19 Challenges Conference, 20-22 - July 2021, University of Birmingham (online speaker). 
- A new macro-financial condition index for the euro area, 11th RCEA Money, Macro and Finance 
Conference, 27-28 - July 2021, University of Milano-Bicocca & University of California Riverside (online 
speaker). 
- A new macro-financial condition index for the euro area, 2021 World Finance Conference, 3-6 August 
2021, University of Agder (online speaker). 
- Climate change awareness: Evidence for the European Union. 2021 EMCC-V: Econometric Models of 
Climate Change Conference, University of Victoria, Victoria 26-27 August 2021 (online speaker). 
- A new macro-financial condition index for the euro area, 52nd Money Macro and Finance Annual 
Conference 2021, 1-3 - September 2021, University of Cambridge (online speaker). 
- A new macro-financial condition index for the euro area, 1st Ventotene Macro Conference, Ventotene, 16-
18  September 2021 (online speaker). 
- Think20 (T20) Summit, Milan 4 - 6 October 2021 (online participant). 
- A new macro-financial condition index for the euro area, 62nd Annual Conference of the Italian Economic 
Association, 28-30 - October 2021, Online (online speaker). 
- 2021 A new macro-financial condition index for the euro area, World Finance and Banking Symposium, 
Corvinus University of Budapest, Budapest, 17-18 December 2021 (online speaker). 
- A new macro-financial condition index for the euro area, 15th International Conference on Computational 
and Financial Econometrics, King’s College London, 18-20 December 2021 (online speaker). 
- A new macro-financial condition index for the euro area, Online RCEA Conference on Recent 
Developments in Economics, 4-6 March 2022 (online speaker). 
- A new macro-financial condition index for the euro area, 29th Annual Symposium of the Society for 
Nonlinear Dynamics and Econometrics, University of Central Florida, Orlando, 10-11 March 2022 (online 
speaker). 
- A new macro-financial condition index for the euro area, 18th EUROFRAME conference on economic 
policy issues in Europe: Macroeconomic Policy Challenges in Pandemic Times, 3 June 2022, ETLA, Helsinki 
(speaker). 
- Euro Area Macro-Financial Conditions During the Covid-19 Pandemic, 4th International Conference on 
European Studies, 20-22 - June 2022, University of Milano-Bicocca (speaker). 
- Euro Area Inflation and a New Measure of Core Inflation, Midwest Econometrics Group (MEG) 2022 
Conference, 28-29 October 2022, Michigan State University (speaker). 
- Euro Area Inflation and a New Measure of Core Inflation, 16th International Conference on Computational 
and Financial Econometrics Conference, 17-19 December 2022, King’s College University of London 
(speaker). 
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- Euro Area Inflation and a New Measure of Core Inflation, 8th CefES International Workshop: “Europe in 
Unchartered Territories: Challenges and Policy Responses”, 31 January 2023, University of Milano-Bicocca 
(speaker). 
- Euro Area Inflation and a New Measure of Core Inflation, RCEA-Europe International Conference of Global 
Threats to the World Economy, 2-3 February 2023, University of Milano-Bicocca (online speaker). 
- Euro Area Inflation and a New Core Inflation Measure, 30th Annual Symposium of the Society for 
Nonlinear Dynamics and Econometrics, University of Central Florida, Orlando, 16-17 March 2023 (speaker). 
- Euro Area Inflation and a New Measure of Core Inflation, 19th EUROFRAME Conference on Economic 
Policy Issues in Europe. The Return of Inflation: Challenges for European Economies, 9 June 2023, Sciences 
Po, Paris (speaker). 
- Euro Area Inflation and a New Measure of Core Inflation, 5th International Conference on European 
Studies, 12-14 June 2023, KOF-ETH, Zurich (speaker). 
- Euro Area Inflation and a New Measure of Core Inflation, IAAE 2023 Annual Conference, 27-30 June 2023, 
BI Norwegian Business School, Oslo (speaker) 
- Euro Area Inflation and a New Measure of Core Inflation, EcoMod2023 International Conference on 
Economic Modeling and Data Science, 3-5 July 2023, Czech University of Life Sciences, Prague (speaker). 
- Euro Area Inflation and a New Measure of Core Inflation, European Central Bank conference on Inflation: 
Drivers and Dynamics 2023, 31 August - 1 September 2023, European Central Bank, Frankfurt (presenter at 
Poster Session). 
- Euro Area Inflation and a New Measure of Core Inflation, 54th Annual Conference of the Money, Macro 
and Finance Society, 6-8 September 2023, University of Portsmouth, Portsmouth (speaker). 
- Euro Area Inflation and a New Measure of Core Inflation, 17th BMRG Conference on Macro and Financial 
Economics/Econometrics, 29 November 2023, Brunel University London (online speaker). 
- Euro Area Inflation and a New Measure of Core Inflation, International Workshop on Macroeconomic 
Regime Changes: Theory, Evidence, and Policy Challenges Ahead, 1 December 2023, Centre for 
Macroeconomics, London School of Economics (speaker). 
- Green Risk in Europe, 17th International Conference on Computational and Financial Econometrics 
Conference, HTW Berlin, University of Applied Sciences, Germany, 16-18 December 2023 (speaker). 
- Evolving Climate Risk in Europe, 4th Italian Workshop of Econometrics and Empirical Economics: “Climate 
and Energy Econometrics”, Free University of Bozen, Italy, 25-26 January 2024 (speaker). 
- Green Risk in Europe, 31st Annual Symposium of the Society for Nonlinear Dynamics and Econometrics, 
University of Padova, Italy, 21-22 March 2024 (speaker). 
- Green Risk in Europe, 26th Dynamic Econometrics Conference, Oxford Martin School, Oxford University, 
England, 3-5 April 2024 (speaker). 
- Green Risk in Europe. The 2024 RCEA International Conference in Economics, Econometrics and Finance, 
Brunel University, London, 20-21 May 2024 (speaker). 
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