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Formazione e carriera Lecturer, LUISS GUIDO CARLI (2018-)

Assistant Professor, LUISS GUIDO CARLI (2009-2018)
Abilitazione Scientifica Nazionale Il Fascia 13/B4
Abilitazione Scientifica Nazionale Il Fascia 13/A2

Esperienza professionale

Associate Editor, Economic Letters (2021-)
Fabrica Immobiliare SGR, 2016-2019 (Membro Comitato Consultivo Fondo Aristotele)
DEA Capital SGR, 2016-2020 (Membro Comitato Consultivo Fondo Gamma)

Istruzione e formazione

PhD Boston University (Economics), 2009
MA (Economics), Bocconi University 2002
BA (Economics), Bocconi University 2001

Lingue

Italiano  Madrelingua

Comprensione Parlato Scritto
Ascolto Lettura Interazione orale Produzione orale
Inglese C1 C1 C1 C1 C1
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L’attivita di ricerca, svolta in modo continuativo negli anni, & sfociata in pubblicazioni nazionali e
internazionali con specifico impatto entro le comunita scientifiche di riferimento:

- Piu di 400 citazioni dal 2015 a oggi
- H-index paria 8

- Il profilo completo & consultabile al seguente url;
https://scholar.google.com/citations?hI=en&user=24QMV08AAAAJ&view_op=list works&sortby=

pubdate

Libri e capitoli di libri nazionali

1. A Bloomberg Terminal Primer, | Quaderni di Minerva Bancaria
2. The Covid-19 Challenge to European Financial Markets. Lessons from Italy. In M. Billio and
S. Varotto (ed.) A New World Post COVID-19. Edizioni Ca’ Foscari.

Articoli in riviste nazionali e internazionali con referaggio

1. Global Risk in Long-Term Sovereign Debt (with K. Shakhnov) (forthcoming, Review of Asset
Pricing Studies)

2. Systemic Risk and the COVID Challenge in the European Banking Sector (with Giorgio di
Giorgio) (forthcoming, Journal of Banking and Finance)

3. Optimal Taxation with Homeownership and Wealth Inequality (with Pietro Reichlin), Review
of Economic Dynamics March 2021

4. Regulation Spillovers across Cryptocurrency Markets (with Kirill Shakhnov), Finance
Research Letters, October 2020

5. Conditional Tail-Risk in Cryptocurrency Markets, Journal of Empirical Finance (Lead Article),
2019

6. Redenomination-Risk Spillovers in the Eurozone, Economics Letters, 2019

7. The Housing Cost Disease (with Pietro Reichlin), Journal of Economic Dynamics and
Controls, 2018

8. Local Currency Systemic Risk, Emerging Markets Review, 2018

9. Sensitivity, Moments Conditions, and the Risk-Free Rate in Yogo (2006) (with Giuseppe
Ragusa), Critical Finnace Review 2017

1. LUISS Teaching Excellence Award 2019-20
WRDS Best Paper Award and EFMA (Sovereign Risk Premia)

3: ABI Best Paper Award on Country Risk Assessment (Sovereign Risk Premia)



