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CURRICULUM VITAE

PERSONAL
Italian citizenship; Born October 23, 1968; Martiédo children.

PROFESSIONAL EXPERIENCE

November 2006 - : Professor of Economeiri@spartment of Economics, University of
Venice.

January 1996 - :
Consultant at GRETA Associati (Eurostat, QIR Quatitie Investment Research SA).

November 2000 — October 2006
Associate Professor of Econometrics, Departmeficohomics, University of Venice.

January 1996 — October 2000
Assistant Professor of Econometrics, Departmeiocoihomics, University of Venice.

October 1994 - December 1995
Researcher at CREST (INSEE Paris): Thesis preparati

December 1994 - December 1995
Junior Consultant at the Caisse Autonome de Refgraent (Groupe Caisse des
Dep6dts et des Consignations), Paris.

April 1993 - September 1993
Research assistant at GRETA Associati, Venice.

RESEARCH INTERESTS

Dynamic latent factor models; Simulation based reriee techniques; Volatility and
risk modelling; Switching regime models; Volatilittransmission and contagion;
Business cycle analysis; Hedge funds; Systemic risk

EDUCATION

October 1994 — January 1999

Ph.D. in Applied Mathematics, University Paris Daillpbhine, France.

Subject: Simulation based methods for inferenagoim linear state-space models
Supervisor:  Alain Monfort
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Committee: Proff. C. Gouriéroux, E. Renault, S.Haiclson, G. Calzolari, H. van
Dijk, A. Monfort
Summa cum laude.

1993-1994 DEA M.A.S.E. (Mathématiques Appliquées Saiences Economiques),
University Paris IX Dauphine, France.

1987-1993  Laurea in Economics, University of Venitaly.
Summa cum laude.

GRANTS, HONORS AND AWARDS

University Paris IX Dauphine, France: Visiting Stdrdrogram, 2010.
Banque of France: Visiting Scholar Program, 2008220

Ecole Normale Superieure de Cachan, Paris: VisBicigolar Program, 2007.
Ente Luigi Einaudi, Rome, Italy: Scholarship, 198285 and 1995-1996.
University Paris IX Dauphine, France: Research GrE994-1996.
University of Venice, Italy: Scholarship, 1993-1994

Nice Etoile and Bologna Lyons Clubs: Fellowship919

PUBLICATIONS

1. Bilio M. and M. Caporin (2011), Contagion Datinghrough Market
Interdependence Analysis and Correlation Stabilitysinancial Contagion: The Viral
Threat to the Wealth of NationRobert W. Kolb (Ed.), Wiley, Chap. 4.

2. Billio M., M. Getmansky and L. Pelizzon (2010), Cymic Risk Exposure in
Hedge FundswWorking Paper DSHE7/07, Universita Ca' Foscari and YH#&F WP 07-
14, forthcomingComputational Statistics and Data Analysis

2. Billio M. and R. Casarin (2010), Identifying Buss®eCycle Turning Points with
Sequential Monte Carlo Methods: an on-line and tiea application to the Euro area,
Journal of Forecastingl-2, 145-167.

3. Billio M. and M. Caporin (2010), Market Linkages,aMance Spillover and
Correlation Stability: Empirical Evidences of Fimal Contagion, Computational
Statistics and Data AnalysiS4/11, 2443-2458.

4. Billio M., M. Getmansky and L. Pelizzon (2009), N&arametric Analysis of
Hedge Fund Returns: New Insights from High Frequdbata,Journal of Alternative
Investmentsl2/1, 21-38.

5. Billio M. and M. Caporin (2009), A generalised Dynia Conditional Correlation
model for portfolio risk evaluationlathematics and Computers in Simulatigi®/8,
2566-2578

6. Billio M. e L. Pelizzon (2008), Hedge fund rapidelncoprire le esposizioni
durante i ribassiyilondo HedggeVII/68, 15-18.

7. Billio M., M. Getmansky and L. Pelizzon (2008), @alating VaR for Hedge
Funds, inThe VAR Implementation Handbo@&k Gregoriou (Ed.), McGraw Hill, pagg.
3-24.

8. Anas J., M. Billio, L. Ferrara and G.L. Mazzi (2008 System for Dating and
Detecting Turning Points in the Euro Ar8de Manchester Schqal6/5, 549 - 577
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9. Billio M., M. Caporin and G. Cazzavillan (2007), ey Eurol5 monthly
business cycle jointly using GDP and IPburnal of Business Cycle Measurement and
Analysis 3/3, 333-366.

10.Casarin R. and M. Billio (2007), Stochastic Optiatisn for Allocation Problem
with Shortfall Risk ConstraintsApplied Stochastic Models in Business and Industry
23/3, 247-271.

11.Anas J., M. Billio, L. Ferrara and M. Lo Duca (200Business cycle analysis
with multivariate Markov switching models, in Grdwand Cycle in the Eurozone (eds
G.L. Mazzi and G. Savio), 249-260, Palgrave Maamill

12.Anas J., M. Billio, L. Ferrara and M. Lo Duca (200A& turning point chronology
for the Euro-zone classical and growth cycle, iov@h and Cycle in the Eurozone (eds
G.L. Mazzi and G. Savio), 261-274, Palgrave Maamill

13.Billio M., R. Casarin and D. Sartore (2007), Bawesiinference in dynamic
models with latent factors, in Growth and Cyclethe Eurozone (eds G.L. Mazzi and
G. Savio), 25-44, Palgrave Macmillan.

14.Billio M., M. Caporin and M. Gobbo (2006), Flexibleynamic Conditional
Correlation Multivariate GARCH for Asset AllocatipApplied Financial Economics
Letters 2, 123-130

15.Billio M. and M. Caporin (2005), Multivariate Marko switching dynamic
conditional correlation GARCH representations fantagion analysisStatistical
Methods and Applicationd4/2, 145-161

16.Billio M. and L. Pelizzon (2003), Volatility and ebks spillover before and after
EMU in Europe stock marketdpournal of Multinational Financial Management3,
323-340

17.Billio M. and D. Sartore (2003), Stochastic VoldyilModel: A Survey with
Applications to Option Pricing and Value at Riskap. 8 inQuantitative Methods for
Trading and Investmengd. C. Dunis, J. Laws and P. Naim, John Wiley-239.

18.Billio M. and A. Monfort (2003) Kernel-Based Indok Inference,Journal of
Financial Econometricsl, 3, 297-326

19.Billio M. and L. Pelizzon (2003), Contagion and drdependence in Stock
Markets: Have they been misdiagnosedtiyrnal of Economics and Business, 5/6,
405-426

20.Billio M., M. Corazza and M. Gobbo (2002), Optiorridhg via Regime
Switching Models and MultiLayer Perceptrons: a Camafive ApproachRendiconti
per gli Studi Economici Quantitativ89-59.

21.Billio M. (2002), Simulation Based Methods for Fireaal Time Series, Attidella
XLI Riunione Scientifica della Societa Italiana $liatistica, 5-7 giugno 2002, CLEUP,
Padova.

22.Billio M., D. Sartore and C. Toffano (2000), Cominig forecasts: some results
on exchange and interest ratfEsgEuropean Journal of Financé/2, 1-20.

23.Billio M. and L. Pelizzon (2000), Value-at-Risk:naultivariate switching regime
approach, Journal of Empirical Finance 7, 531-554 Reprinted in Financial
Mathematics and Economicgol. 1/2, 2002.
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24.Billio M., A. Monfort and C.P. Robert (1999), Bayas estimation of switching
ARMA models,Journal of Econometric®93/2, 229-255.

25.Billio M., R. Casarin, C. Méhu and D. Sartore (1R9@vestment Styles in the
European Equity Market, chap. 4Adlvances in Quantitative Asset Managemedt C.
Dunis, Kluwer Academic Publishers, 61-88.

26.Billio M. and M. Patron (1999), L'utilizzo ditrading rules in modelli a
cambiamenti di regime, iGli strumenti derivatied. D. Sartore, Ipsoa.

27.Billio M. and S. Tommasi (1999), L’analisi tecnied i modelli a logica sfocata,
in Gli strumenti derivatied. D. Sartore, Ipsoa.

28.Billio M. and D. Sartore (1999), La combinazionepdevisioni, inGli strumenti
derivati, ed. D. Sartore, Ipsoa.

29.Tiozzo C. L., M. Billio and D. Sartore (1999), Mdlleneurali artificiali
geneticamente evoluti per trading system su strtinggrivati, Amministrazione e
Finanza 21.

30.Billio M. and A. Monfort (1998), Switching state ape models: likelihood,
filtering and smoothingJournal of Statistical Planning and Inferen&s/1, 65-103.

31.Billio M., A. Monfort and C.P. Robert (1998), A MC®™ approach to maximum
likelihood estimationPrague Stochastics’98/ol 1, pagg. 49-54, ed. M. Huskova, P.
Lachout and J.A. Visek, Union of Czech Mathematisiand Physicists.

32.Billio M. and L. Pelizzon (1997), Pricing optionsitlv switching volatility,
Money, Finance, Banking and Insuraneel. C. Hipp, Verlang and Nota di Lavoro n.
97.07 DSE Universita Ca' Foscari, Venice.

33.Billio M., L. Cappellina and D. Sartore (1997), Cie cambiamenti di regime
negli indici azionari italiani, Quaderni di Staitst e Matematica Applicata alle Scienze
economico- sociali, Universita di Trento, Vol XVII;2-3.

RESEARCH PAPERS

1. Billio M., M. Getmansky, A. Lo and L. Pelizzon (2001 Measuring Systemic
Risk in the Finance and Insurance Sectors, MIT i6lRasearch Paper No. 4774-10.
Submitted

2. Anas J., M. Billio, L. Carati and G.L. Mazzi (200®Hlternative specification of
business cycle and growth cycle coincident indicsatd/orking Paper.

3. Billio M., L. Ferrara, D. Guégan and G.L. Mazzi (®), Evaluation of non-
linear time series models for real-time businesdecgnalysis, Working Paper.

4. Billio M. and M. Caporin (2009), Backward/Forwargtonal combination of
performance measures, Working Paper.

5. Billio M., L. Calés and D. Guégan (2009), Performarof long/short equally
weighted portfolios, Working Paper.

6. Billio M., L. Cales and D. Guégan (2009), PortfoBgmmetry and Momentum,
Working Paper DSB5/09, Universita Ca' Foscari.

7. Billio M., M. Getmansky and L. Pelizzon (2008), §is and Hedge Fund Risk,
Working Paper DSHO0/08, Universita Ca' Foscari.
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8. Billio M., M. Getmansky and L. Pelizzon (2006), Bhea_ocking and Switching
Volatility in Hedge FundsWorking Paper DSE 54/Q@&niversita Ca’ Foscari.

9. Bilio M. and S. Di Sanzo (2006), Granger-causality Markov Switching
Models,Working PapeDSE 20/06 Universita Ca’ Foscari.

10. Billio M., M. Lo Duca and L. Pelizzon (2005), Cogtan Detection with
Switching Regime Models: a Short and Long Run AsiglyWorking Paper 0501
GRETA, Venezia.

11. Billio M., M. Lo Duca and L. Pelizzon (2003), Cogtan and interdependence
measures: some words of cautjdiorking papel0302 GRETA, Venice.

12. Billio M., M. Lo Duca and L. Pelizzon (2003), The(Q test. powerless
evidence of no contagioklorking papef0307 GRETA, Venice.

13. Billio M. (2002), Correlated Markov chaingnimeo DSE, Universita Ca’
Foscari, Venice.

14. Billio M., G. Bison, A. Giacomelli, L. Pelizzon arfd. Sartore (2001), Dynamic
derivative use and accounting informatigviorking papef0103 GRETA, Venice.

15. Billio M. and L. Pelizzon (2001), Contagion and ¥blity transmission: a
Multivariate Switching Regime approachimeoDSE, Universita Ca’ Foscari, Venice.

16. Billio M., A. Monfort and C.P. Robert (2001), Theralated Newton Raphson
method,Document de TravailCREST, Patris.

17. Billio M., M. Corazza and M. Gobbo (2001), ModeMeuronali e Modelli
Switching Regime per la Valutazione di Opzioni FinanzigrieQuaderno del
Dipartimento di Matematicd02/2001, Ca' Foscari, Venice.

18. Billio M. and F. Marangoni (1999), Kalman filter éiterm structure of interest
rates: an application of CIR model to Italian bomdrket, Working paper 9909
GRETA, Venice.

19. Billio M., A. Monfort and C.P. Robert (1998), Theamlated likelihood ratio
(SLR) methodDocument de Travail du CREST 982%&ris.

20. Billio M. and L. Pelizzon (1998), Switching Volaty and GARCH Option
Pricing Models: a Comparisomorking paperDipartimento di Scienze Economiche,
Ca’ Foscari, Venice.

21. Billio M. (1994), General equilibrium models of therm structure of interest
rates: the N-production processes case, Nota drdam. 94.20 DSE, Universita Ca'
Foscari, Venice.

WORK IN PROGRESS

— Financial Crisis and Contagion: long and short analysis with a switching regime
approach (with L. Pelizzon and M. Lo Duca, Europ€amtral Bank)

- Funding Liquidity, Crises and Systemic Risk (with Bo, MIT Sloan School of
Management, M. Getmansky, Isemberg School of Mamagé University of
Massachusetts, and L. Pelizzon)

— Optimal combination of performance measures (with G&porin, Universita di
Padova)

- Momentum and symmetry in Long-Short strategiesh\it Cales and D. Guégan,

5



Monica Billio

Université Paris I)

— Non linear models for business cycle analysis (Witkerrara, Banca di Francia, and
Dominique Guégan, Université Paris 1)

— Time varying duration models for business cycle lysia (with R. Casarin,
Universita di Brescia)

— Simulation based econometric methods for discreteeTOption Pricing Models
(with A. Monfort, CREST Paris, and F. Pegoraro, @ande France)

— Switching GARCH models (with A. Monfort, CREST Pariand F. Pegoraro,
Banque de France)

TEACHING EXPERIENCE

Introduction to Financial Econometrics, Ca’ FoscHiarvard Summer School (a.a.
2008/2009).

Econometrics (PhD level), University of Venice (a2906/2007, 2007/2008, 2008-
2009, 2009-2010).

Advanced EconometricsEConometrics of non linear modgldJniversity of Venice
(a.a. 1999/2000, 2000/2001, 2001/2002, 2002/200K)3/2004, 2004/2005,
2005/2006).

Financial Econometrics, University of Venice (€2800/2001, 2001/2002, 2002/2003,
2004/2005, 2005/2006, 2006/2007, 2007/2008, 2008/22009-2010).

Econometrics, University of Venice (a.a. 2003/2002005/2006, 2006/2007,
2007/2008, 2008/2009).

Microeconomics, University of Venice (a.a. 2002/202004/2005).

Financial Investment Theory, University of Venieea, 2001/2002, 2002/2003).

Macroeconomics, University of Venice (a.a. 2001200

Introduction to Econometrics, University of Venida.a. 1995/1996, 1996/1997,
1997/1998, 1998/1999).

Multivariate Time Series Analysis, ENSAE, Parisa@king assistant (a.a. 1994/1995).

ACADEMIC DUTIES

2008 - Deputy Head of Department of Economicsyersity of Venice.

2007 - Degree in Economics and Finance, Univerdityenice, President of the
Teaching Committee.

2006 - International Master in Economics and Fiean®epartment of
Economics, University of Venice: Member of the Tleag Committee.

2005- Department of Economics, University of Venice: Meambof the
Executive Committee.

2003- PhD in Quantitative Economics, University of Veniddember of the

Teaching Committee.
2005 - 2006 Faculty of Economics, University ofnie: Member of the Library
Committee.

SUPERVISION AND PH.D. COMMITTEES

Sara Maniero “Transmission and Contagion in Reatl dfinancial Markets”,
Supervision, University of Venice, October 2009.

Marianna Caccavaio “The Chinese Stock Market”, @rgdCommittee, Bocconi
University, Milan, April 2009.
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Junye Li “Econometric Analysis of The Time-Chandatinite activity Levy Option
Pricing Models”, Grading Committee, Bocconi UnivgrsMilan, April 2009.
Wong Chung “Applications of Non-parametric SmoothiMethods in Computing
Financial Risk”, External Appraiser, Queenslandivdrsity of Technology,
Australia, October 2008.

Peng Xu “Nontradable Market Index and its Derivasiyy External Appraiser,
University of Toronto, Canada, September 2008.

Francesco Ravazzolo “Forecasting Financial TimaeSedsing Model Averaging”,
Restricted Grading Committee, Erasmus Universibttétdam, November 2007.

Fulvio Pegoraro “Modéles a facteurs en temps dispoeir la valorisation d’actifs
financiers”, Grading Committee, University Parisuphine, October 2006.

Margherita Velucchi “Volatility Modelling: A Compé&on of Financial Markets in Italy
(1901-1911; 1993-2003)”, Grading Committee, Uniitgrof Siena, February
2005.

Roberto Casarin “Simulation Methods for Non-lineard Non-Gaussian Models in
Finance”, Supervision joint with C.P. Robert, Unsigy of Venice, March 2004.

Fulvio Pegoraro “Discrete Time Pricing Models withtent Variables”, Supervision,
University of Venice, March 2004.

Massimiliano Caporin “Long Memory Conditional Heiskedasticity and Second
Order Causality”, Supervision joint with D. Sartptniversity of Venice, January
2003.

FINANCED RESEARCH PROJECTS

NBER project on Market Institutions and Financiahidet Risk, Coordinator M. Carey
and R. Stulz, with Andrew Lo, Mila Getmansky andiboa Pelizzon, 2009-:

Project on “Funding Liquidity, Crises and Systeniisk” with Andrew Lo, Mila
Getmansky and Loriana Pelizzon, Inquire Europetg@009-:

CAREFIN Universita Bocconi grant for project “Fundi liquidity crisis and Hedge
Fund Risks” with Andrew Lo, Mila Getmansky and Lama Pelizzon, 2009-:
EUROSTAT, Euro-indicators, “Relationship betweenomamic and statistical
approaches in the field of business cycle analy&808; Joint Coordination with
Tommaso Proietti (Universita di Roma Tor Vergata)l dames Mitchel (NIESR,

London).

EIB-CREDIT Network: Research in the credit themattwvelopment at European level,
2008-: Participant.

MIUR project “Financial variables and business eyahterdependence and real effects
of financial fluctuations”, 2006-2008; Coordinator.

EUROSTAT, Euro-indicators, “Monitoring and evaluati of existing turning points
chronologies of the Euro-zone”, 2006-2007; Jointo@mation with Jacques
Anas (COE, Paris).

EUROSTAT, Euro-indicators, “Methodological improvents for the construction of
coincident turning point indicators for the Euraaed, 2006-2007; Joint
Coordination with Jacques Anas (COE, Paris).

MIUR project “Econometric modelling for financiahd economic integration in the
Enlarged European Union”, 2004-2006; Participant.

EUROSTAT Unit A6 “Turning point chronology for th&uro-zone”, 2003; Joint
Coordination with Jacques Anas (COE, Paris).

EUROSTAT Unit A6 “Turning points detection: Multiviate Markov Switching
Models”, 2003; Joint Coordination with Jacques A(@SOE, Paris).
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MIUR project “Econometric Models for the Analysid &inancial Markets: The
Integration Process in the Area of the Euro”, 2Q0R4; Participant.

EUROSTAT Unit A6 “Construction of realistic proxiésr some indicators unavailable
at the Eurozone level: New Orders, Building permitsrnover Index of Services
and Volume Index of Services, Export Price Indexi dmport Price Index,
Labour Price, Labour Productivity and Unit Laboupnst Index, Household
Disposable Income”, 2001-2002; Coordinator.

CREDIT — European Network on Credit Risk Manageménémbers: Center for
Economic Research, Tilburg University, Tilburg; Bpean Centre for Advanced
Research in Economics and Statistics, BruxellesEGR Venice; Groupe de
Recherche en Economie et Statistique, Paris; Cegemh Business School,
Copenhagen; London Business School, London; UndexsCarlos Ill, Madrid;
Swiss Federal Institute of Technology, Zurig, 20@articipant.

University of Padua research project “Deposit insge, dynamic portfolio choices and
banking regulation”, 2000-2002; Participant.

MURST project “Dynamic econometric analysis of sys$ in transition and structural
changes” 1998-1999; Participant.

CNR project “Comparison between econometric methapislied to financial data:
theory and applications”, 1997-1998; Participant.

HCM, European Community Project on "A Comparisoizobnometric Techniques for
Inference Based on Financial Data: Theory and Aptbns”. Directed by Prof.
Sartore (GRETA); Re nr. CHRXCT930238. Partners P#ofSchaefer (London
Business School), Prof. C. Gourieroux (ENSAE), PfofNijman (CentER), Prof.
M. Boldrin (Univ. Carlos Ill), 1994-1997; Participa

TACIS project “Financial Optimization in the New dependent States' Financial
Institutions”, Re nr. T94-1026-R Partners: Prof.ltlBa (Imperial College-
London), Prof. Zabotin (State Univ. of Kazan-Rugsi®rof. Yurchyshyn
(International Center of Policy Studies di Kiev-digra), Prof. Sartore (GRETA-
Venice); Participant.

MURST project “Allocation of pension funds and athmancial assets” 1996-1997;
Participant.

CNR project “Econometric modelling for Italian fingial markets”, 1994-1996;
Participant.

Caisse Autonome de Refinancement, Paris "Economate canalysis and regime
switching in European stock indices”, 1995; Redeassistant.

Caisse Autonome de Refinancement, Paris "Returrecdst and optimal portfolio
choice", 1994-1995; Research assistant.

SEMINARS AND CONFERENCES

Measuring Systemic Risk in the Finance and Inswga&@®ctorgwith M. Getmansky, A.
Lo and L. Pelizzon)

March 2010: Conference on "Large Portfolio, Conian and Granularity”, Paris

January 2010: 2nd Annual Conference on Economaedfieedge Funds, Paris

December 2009: 1st French Econometrics Conferdrmeépuse

Crises and Hedge Funds Rigith M. Getmansky and L. Pelizzon)

March 2009: Tinbergen conference on crashes aridrsigscrises in financial markets,
Rotterdam

January 2009: Banque of France

January 2009: First Conference on the Economaeifieedge Funds, Paris
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September 2008: CREDIT 2008: Liquidity and CredgkR

Momentum through the Long/Short Equally Weightedt&jies(with L. Cales and D.
Guégan)

October 2009: CFEQ9, Cyprus

March 2008: International conference on Mathemhbtaad Statistical Methods for
Actuarial Sciences and Finance, Venice

Alternative specification of business cycle andwglocycle coincident indicatorsvith
J. Anas, L. Carati and G.L. Mazzi)
October 2009: CFEQ9, Cyprus

Evaluation of non-linear time series models forl+&@e business cycle analyq&ith
L. Ferrara, D. Guégan and G.L. Mazzi)
October 2009: CFEQ9, Cyprus

Identifying Business Cycle Turning Points with Sedial Monte Carlo Methodgwith
R. Casarin)

September 2008: 5th Colloquium on Modern Tools Business Cycle Analysis,
Luxembourg

June 2008: Workshop on Emerging Methods in Bayds@mometrics, Rotterdam.

June 2008: First Workshop of the ERCIM Working Graan Computing & Statistics,
Neuchéatel Switzerland

June 2006: 26th International Symposium on Foreggsbantander Spain

A System for Dating and Detecting Turning Pointshe Euro Areawith J. Anas, L.
Ferrara and G.L. Mazzi)

December 2007: Euroindicators Working Group, Luxeuor

July 2007: 4th Conference on Growth and BusinessleSyin Theory and Practice,

Manchester

Phase-Locking and Switching Volatility in Hedge &sifwith M. Getmansky and L.
Pelizzon)

April 2007: International Workshop on Computatioraald Financial Econometrics,
Geneva

January 2007: Second ICEEE, Rimini

January 2007: VIII Workshop on Quantitative Fingri¢enice

December 2006: 17th ECRotterdam

January 2006: 1l Workshop Modelli e metodi pereestoriche finanziarie, Padova

Granger-causality in Markov Switching Mod@lgith S. Di Sanzo)

August 2006: ESEM 2006, Vienna

May 2006: Universidad de Alicante

April 2006: Conference on Time Series AnalysisJa/Mondragone, Rome
February 2006: Tinbergen Institute, Amsterdam

Market Linkages, Variance Spillover and CorrelatiStability: Empirical Evidences of
Financial Contagion(with M. Caporin)

August 2006: ESEM 2006, Vienna

December 2005: Universita dell'Insubria, Varese

Contagion Detection with Switching Regime ModelsShort and Long Run Analysis
(with M. Lo Duca and L. Pelizzon)

January 2005: First Italian Congress in Econonmeaiitd Empirical Economics, Venice

January 2005: VI Workshop on Quantitative Finahdigan
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Dynamic Conditional Correlation Models:Block Struads and Markov Switches for
Contagion Analysigwith M. Caporin)
June 2004: XLII Riunione Scientifica SIS, Bari

Bayesian inference in dynamic models with latewtoi@d (with R. Casarin and D.
Sartore)

October 2003: Colloguium on modern tools for busseycle analysis, Luxembourg
(invited lecture)

Business cycle analysis with multivariate Markovtsling modelgwith J. Anas, L.
Ferrara and M. Lo Duca)
October 2003: Colloguium on modern tools for busseycle analysis, Luxembourg

Block Dynamic Conditional Correlation MultivariaARCH modelgwith M. Caporin
and M. Gobbo)

September 2003: S.Co., Treviso

June 2003: Forecasting Financial Markets, Paris

Contagion and interdependence measures: some wirdaution(with M. Lo Duca
and L. Pelizzon)
June 2003: Forecasting Financial Markets, Paris

Simulation Based Methods for Financial Time Series
June 2002: Annual Congress of the Italian StatikBociety, Milan (invited lecture)

Extreme returns in a shortfall risk framewdkith R. Casarin and G. Toniolo)
May 2002: Forecasting Financial Markets, London

Volatility and shocks spillover before and after BMh Europe stock marke(svith L.
Pelizzon)

June 2002: Financial Management Association Ewopéeeting, Copenhagen
April 2002: Ecole Normale Supérieure Cachan, Paris

May 2002: Forecasting Financial Markets, London

The simulated Newton Raphson metfwith A. Monfort and C.P. Robert)
August 2001: ESEM 2001, Lausanne

Dynamic derivative use and accounting informat{aith G. Bison, A. Giacomelli, L.
Pelizzon and D. Sartore)

June 2002: Financial Management Association Ewopéeeting, Copenaghen

May 2001: Forecasting Financial Markets, London

The simulated likelihood ratio (SLR) meth@dth A. Monfort and C.P. Robert)
July 1999: NBER/NSF Forecasting seminar, Cambriffpssachusetts

March 1999: Istituto Universitario Europeo, Florenc

January 1999: University of Lille 3, Lille

January 1999: Winter Meeting Econometric Societttétdam

November 1998: Dipartimento di Statistica, Univgrsif Florence

August 1998: Prague Stochastics 98, Prague

September 1998: ESEM 98, Berlin

February 1998: Seminaire du Laboratoire de Fin&sseirance du CREST, Paris

Investment Styles in the European Equity Mafketh R. Casarin, C. Méhu and D.
Sartore)
May 1999: Forecasting Financial Markets, London
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Combining forecasts: some results on exchange ratedeist rategwith D. Sartore and
C. Toffano)

May 1997: Forecasting Financial Markets, London

August 1998: Prague Stochastics 98, Prague

December 1998: E4; Stockholm (poster session)

Switching Volatility and GARCH Option Pricing Modela Comparison(with L.
Pelizzon)

June 1998: European Financial Management Assogidtiternational (EFMA-FMA)
Conference, Lisbon

Value-at-Risk: a multivariate switching regime apach(with L. Pelizzon)

July 1998: EURO XVI, Brussels

August 1997: European Finance Association meelirenna

June 1997: Annual Meeting of the European FinanManagement Association,
Istanbul

May 1997: Dipartimento di Scienze Economiche, Ursitg of Venice

February 1997: London Business School, London

Bayesian estimation of switching ARMA modelsh A. Monfort and C.P. Robert)

August 1997: Econometric Society European Meefliogilouse

February 1997: Seminaire Malinvaud, CREST Paris

November 1996: XVlIléemes Journées Franco-Belges tatisques, University of
Marne-la-Vallée.

Cicli e cambiamenti di regime negli indici aziondaliani (with L. Cappellina and D.
Sartore)
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