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Department of Economics
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University of Sheffield,

9 Mappin Street,

CURRENT AND PREVIOUS POSITIONS

S14DT Sheffield

- Lecture in Economics, Economic Department, University of Sheffield, Oct. 2008-

- Lecture in Economics, Economic Department, Keele University, Sep. 2006-Sep. 2008

REASEARCH INTERESTS:

Primary: International Finance, Monetary Economics, Computational Economics.

Secondary: Development, Applied Macroeconometrics.

STUDIES AND VISITING PERIODS

- Research Fellow, Ente Luigi Einaudi, Italy, May 2008- October 2008.

- Visiting Researcher, University of Trento, Italy, April 2008.

- Ph.D in Economics, Tres bien avec félicitations du jury, 2006, HEI Geneva. Thesis title: “Three Essays in
Monetary Economics”. Thesis Director: Professor Charles Wyplosz.

- Visiting Researcher, Hong Kong Monetary Authority, Hong Kong, China, October 2005.

- Visiting Researcher, New Zealand Reserve Bank, Wellington, New Zealand, October 2005.

- Visiting Student Research Collaborator, 2003. Princeton, Nj, USA. Supervisor: Professor Lars Svensson.
- M.A., Economics, 2002. University of Pennsylvania, Philadelphia, PA, USA.

- Doctorate, Mathematics for Economic Decisions 2001, University of Rome I “La Sapienza”, Rome, Italy.

Thesis Supervisor: Professor Alessandro Blasi.

- M.A.International Economics, 2000. GIIS, Geneva, Switzerland. Thesis Supervisor: Professor Charles

Wyplosz.

- B.S. in Economics, Magna cum laude, 1997 University of Rome | "La Sapienza”, Rome, Italy. Thesis

Supervisor: Professor Giancarlo Gandolfo.

REFERENCES:

Professor Charles Wyplosz
HEI Geneva

Avenue de la Pais 11A
1202, Geneva, Switzerland
Tel : +41-22-908 5946
wyplosz@hei.unige.ch

Professor Lars Svensson

Princeton University (on leave 2007-)
Riksbank, Stockholm, Sweden
Deputy Governor and Member of the
Executive Board

Tel +468 787 0107
lars.svensson@riksbank.se

Professor Hans Genberg

(On leave at HEI Geneve)

Executive Director, Research Department
Hong Kong Monetary Authority, China
Tel: +852 - 2878 8801

Hans GENBERG@hkma.gov.hk

Professor Tim Worrall
University of Manchester
School of Social Sciences
M13 9PL, Manchester

Tel: +44 (0)161 275 0278
tim.worrall@manchester.ac.uk
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TEACHING

- Lecturer and Module Coordinator, Monetary Economics (third year optional course), Dynamic
Optimization and Economic Applications (PhD course), University of Sheffield, UK.

- Visiting Lecturer and Module Coordinator, Recursive Methods in Economics, (PhD course), Universita’ di
Tor Vergata.

- Lecturer and Module Coordinator, International Finance (third year course), Macroeconomics Il (third
year course), Monetary Economics (third year optional course), Keele University, UK.

PUBBLICATIONS IN REFEREED JOURNALS:

“Inflation Targeting and Exchange Rate Pass-through”, Journal of International Money and Finance, 26
(2007) 1113-1150.

“Policy Regime Changes, Judgment and Taylor Rules in the Greenspan Era”, with C. Alcidi and A.
Fracasso, forthcoming in Economica.

“Real-time Optimal Monetary Policy with Undistinguishable Model Parameters and Shock Processes
Uncertainty”, with C. Milas, forthcoming in Studies of Nonlinear Dynamics and Econometrics.

“Household's Preferences and Monetary Policy Inertia”, with A. Fracasso, forthcoming in Economics
Letters.

PAPERS UNDER REVIEW:

- “Central Bank Preferences, Distribution Forecasts and Economic Stability in a Small Open-economy”
SERPS working paper 2009005.

- “Household’s Preferences and Monetary Policy Inertia”, (with A. Fracasso), SERPS working paper
2009002.

WORKING PAPERS:

- “Real-time Optimal Monetary Policy with Undistinguishable Model Parameters and Shock Processes
Uncertainty” (with C. Milas). RCEA working paper 30-09

- “Central Bank Preferences, Distribution Forecasts and Economic Stability in a Small Open-economy”
SERPS working paper 2009005.

- “Household’s Preferences and Monetary Policy Inertia”, (with A. Fracasso), SERPS working paper
2009002.

- “Monetary Policy and Open-economy Uncertainty”, KERP WP 2006/23.

- “Taylored” rule: does one fit (or hide) all? (with C. Alcidi and A. Fracasso), KERP working paper
2007/06.

- “Inflation Targeting and Exchange Rate Pass-through”, HEI Working Papers.

- “CPlinflation Targeting and Exchange Rate Pass-through”, Temi di Ricerca, Ente Einaudi, May 2003.

- “The Management of International Reserves and the Italian Reserve Composition at the End of the 1980's”,
C.1.D.E.I. Working Papers.

WORK IN PROGRESS:

“Transmission Lags and Optimal Monetary Policy”.
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- “Uncertain Transmission Lags and Monetary Policy Action”.
- “Inflation Inertia and Economic Symmetry”.

- Agents’ behaviour and interest rate smoothing”, (with A. Fracasso).

REFEREEING:

European Economic Review, International Finance, Journal of Economic Dynamics and Control, Journal of
International Development, Journal of International Money and Finance, Journal of Money Credit and
Banking, International Economics and Economic Policy, International Review of Economics and Finance,
Macroeconomic Dynamics, Review of Economic Dynamics, Review of International Economics, Studies of
Nonlinear Dynamics and Econometrics.

SEMINAR PRESENTATIONS:

- University of Surrey, February 2011.

- University of Manchester, March 2010.

- University of Pavia, October 2009.

- Lancaster University, October 20009.

- Tor Vergata University, Rome, April 2009.

- Einaudi Institute for Economics and Finance (EIEF), Rome, July 2008.
- Norges Bank, Oslo, June 2008.

- University of Cardiff, February 2008.

- University of Cambridge, January 2008.

- Birkbeck College, University of London, November 2007.

- ESRC Seminar Series: Nonlinear Economics and Finance Research Community, Brunel University,
London, UK, July 2007.

- Hong Kong Monetary Authority, Hong Kong, China, October 2005.

- Reserve Bank of New Zealand, Wellington, New Zealand, October 2005.

- Reserve Bank of Australia, Sidney, Australia, October 2005.

- Swiss National Bank, Zurich, Switzerland, July 2005.

- London School of Economics, London, UK, November 2004.

- Graduate Institute of International Studies, Geneva, Switzerland, Spring 2004.
- Ente L. Einaudi, Bank of Italy, Rome, Italy, September 2004.

CONFERENCE PRESENTATIONS

- Alumni's Workshop 2010, University La Sapienza, Rome, October 2010.

- Advances in International Economics and Economic Dynamics, Conference in Honour of Giancarlo
Gandolfo, Rome, September 2010.

- Rimini Conference in Economics and Finance, University of Bologna, Rimini, June 2010.

- Anglo-French-Italian Macroeconomic Workshop, Université de la Méditerranée Aix-Marseille I, CNRS,
GREQAM, June 2010.
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- Society for Nonlinear Dynamics and Econometrics 18" Annual Symposium, University of Novara, April
2010.

- Royal Economic Society Annual Conference, University of Surrey, March 2010.

- Graduate Institute of International and Development Studies, Colloquium in Honour of Professor Hans
Genberg, October 2009.

- XVII International Conference on Banking and Finance, Tor Vergata University, Rome, Italy, December
2008.

- Money Macro and Finance Annual Conference, Birkbeck, University of London, September 2008.
- 23th Annual Congress, European Economic Association, Amsterdam, Milan, August 2008.

- 12th Conference on Macroeconomic Analysis and International Finance, Crete, May 2008

- Royal Economic Society Annual Conference, Warwick, March 2008.

- Annual Meeting of the Association of Southern European Economic Theorists, Padua, Italy, November
2007 (presented by A. Fracasso).

- Growth and Business Cycles in Theory and Practice Conference, University of Manchester, UK, July 2007.
- SSES Conference, St. Gallen University, Switzerland, March 2007 (presented by A. Fracasso).
- The 17th EC? Conference, Rotterdam, Netherland, December 2006.

- Theories and Methods in Macroeconomics, Toulose University, France, January 2006, (presented by C.
Alcidi).

- 20th Annual Congress, European Economic Association, Amsterdam, Nederland, August 2005.
- 22nd Symposium on Banking and Monetary Economics, Strasburg, France, June 2005.

- X Spring Meeting of Young Economists, Geneva, Switzerland, March 2005. -Graduate Institute of
International Studies, Geneva, Switzerland, December 2004.

- XIllI International Conference on Banking and Finance, Tor Vergata University, Rome, Italy, November
2004.

- Congress “Money and International Finance”, Basel, Switzerland, 2004.
- Mondragone International Macroeconomics Workshop, Tor Vergata University, Rome, Italy, 2001.
- Conference “Il modello economico ¢ sociale di Maastricht alla prova dei fatti”, Senato della Repubblica,

Rome, Italy, 1994,

GRANTS, SCHOLARSHIPS AND AWARDS:

- Ente L. Einaudi, Rome, Italy, Research Fellowship, April — October 2008.
- The 17th EC2 Conference, Rotterdam, Netherland, December 2006, Best Poster Award.
- HEI GENEVE, Scholarship for Post-graduate study, 2005-2006.

- Grant for the 20th Annual Congress of the European Economic Association, Amsterdam, Netherlands,
20065.

- XllI International Conference on Banking and Finance, Tor Vergata University, Rome, ltaly, 2004. Best
Paper Award for the Young Economists Session.

- HEI GENEVE, Scholarship for Post-graduate study, 2004.

- Ente L. Einaudi, Rome, Italy, Grant for Research Project, 2002.

- Swiss National Fund, Research Grant, 2001.

- Swiss Confederation, Geneva, Switzerland, Scholarship for Post-graduate study, 1999.

- University of Rome | "La Sapienza", Italy, Scholarship for Doctorate in Mathematical Economics, 1998.
- EU, Study Grant for the Erasmus Exchange Project, LSE and King's College, London, UK, 1993.
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ADMINISTRATIVE DUTIES:

- Module Coordinator: i. University of Sheffield, 2008-, Monetary Economics, Dynamic Optimization and
Economic Applications. ii. Keele University, 2006-2008, International Finance, Monetary Economics.

- External Seminar Coordinator, University of Sheffield 2009 and Keele University, 2007-08
http://www.keele.ac.uk/depts/ec/cer/ext0708.htm

SOFTWARE: E-Views, Fortran, Gauss, Mathematica, Matlab.

LANGUAGES: Italian, English, French, Spanish.

Last Updated 16/06/2010
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