CURRENT POSITION

Dz 17 — presant Unlvwersity of Pisa, (IT), Associate Professor,
PREVIOUS EMPLOYMENT

»  Saplt 13 - Sepl 21: Cily Universty Landaon, (UK), Reader in Financial Economics,
Feb 15 - Dec 17: Ca' Foscan Unbvarsity of Venice, (T], Associale Profassor,
Jun 13 = Jan 15; Ca' Foscarl University of Wenica, (IT), Assistant Professar,
Jan 12 — May 13; Scuola Mormeie Superiore di Pisa, Pisa (IT), Resaarch Fellow,
Sat 08 — Dec 11: University of 51 Gallen and Swiss France Instilute, S, Gallen (CH], Research Fallow,
Sat 0T — Aug 09: University of Sena, Slena (IT), Depariment of Poliical Econamy, Post-doc Rescarch Frellow,
Feb 05 — Aug 07: Unlversily of Luganc, Lugsns {CH], teaching assistant for masler courka in Financial
Econometrics, Course Director; Prof. Patrick Gaglardinl.
Qed 11 — Ohct 03 University of Lugano, Lugano (CH), teeching esststant for undergraduate course in Siatishes,
Cowse Direclor: Prof. Fabic Trojani,
Ol 99 = Ausg 01; Disen & Associates Research institute For Appliad Economics, Zunich (CH), Junlor researcher
welhin Ehe research project; “Wolalility and VaR Measures with High Freguency Data®, direction: Prof. Miche|
Decorogna,

EDUCATION

dure 05, Ph.D. in Financa, University of Lupeno, Lugens [CH). Dissertation tile: " Measudng and Modelling Realized
WalaliEty: fram lick-by-tick ta kong memony”. Cissartation Committea: Prof. &, Barone-Adest. advisar, University of
Lugane, Prof, T, Bofersey, Duke University, Prof. F. Sudring, University of Lugana,

Jaf BE = Jul 88! Venice Intermational University, San Servolo, Venice (IT) M5z in Economics and Finance.

Justy 28 Unlwersily of Fisa, Pisa (| T) Diptoass in Esonomics and Busness with 110010 cum laede. Dessartation tita:
“Nonfinear Models, Chaos Theary and Haken's Synargetics: an applicalion 1o stock markels,” Suparvisar Prof. Pier
Mario Pacind,

VIEITIMNG

MNov 03 = Jan 05: Visiting Scholar al the Department of Economics of Duke Univarsity, MG (USA), undar the
supervision of Prol. Tim Boberslay,

RESEARCH TOP|ICS

Finantial Economelrics and Empirical Financs: welatility, jumps and coralation megsures with high frequency data,
keng memory models, mullivariate madels of volatility, derivative pricing, modets for financial bubbles and systamic
rizk, price dizeovary. score-driven madals. identification of slructural VAR,

CITATIONS (January 23, 2021)

Goagle Scholar; 4178 citabions (2329 singe 2016); h-indax 20 (15 shnce 20706 | 10-ndex 23 {18 since 2016),
Scop 1682 cilations by 1188 decumants; h-ndex 14,
Web of Science 1421 citabions by 1028 documants; h-indiax 11

SELECTED PUBBLICATIONS [20)

1 Buecheri G, Bormaetti G Corsi F., Lille F. (2020). & Score-Orven Condstional Corelation BModel for Moty and
Ammehronous Data: An Appication to High-Frequancy Coverance Dynamécs. JOURMAL OF BUSINESS & ECONOMIC
STATISTICSE, p. 117, [33M: 07350015, doi: 10, 1080007350015 20201738530 - Adicolo i rivisia

2, Buccher| G, Corsl F., Flamdol F,, Livierd G, (2020). The continuows-time limit of scone-driven valatiity modals.
JOURMAL OF ECOMNCMETRICS, [S3M: 0304-4078, doi: 10,1018/ jeconom. 2020.07.042 - Aricoks in rivisia

o Buccharl, Gluseppa, Corsl, Fulvio, Paluso, Stefano (2020}, High-Freguency Lead-Lag ENMects and Cross-Osset
Linkages: A Muls-Asset Lagged Adjustment Model, JOURNAL OF BUSINESS & ECONOMIC STATIETICS, p. 1-22, ISEN:
O735-0015, dod 10,9 0EDOTIS00A 52019, 1697699 - Articolo in rivista



4, Vassallo ., Bucchen G, Corsi F, (2020). A DCC-type approach for realized covarances modaling with score-drivan
dynamics, INTERMATIONAL JOURMAL OF FORECASTIMNG, ISSN: 0168-2070, dai: 10,1016/, jforecast. 2020.07.008 -
Articolo in rivista

3. Adtab, Dario, Bormeti, Giacomo, Corsl, Fulvio, Majewskl, Adsm & [2019). & Jump and Srmde Ride: Jemp and
Vartanoe Risk Premia in Option Pricing, JOURMNAL OF FINANGIAL ECOMOMETRICS, [S5M: 1478-8408, dal:

10,109 linecinbz 00 - Adicols in rivisla

& Bommett G., Cesarin B, Corsi F_, Livieni G, (2019). A Stachastic Volafility Model With Realized Maasuras for Option
Pricing. JMIREMNAL OF BUSINESS & ECONOMIC STATISTICS, p. 1-31, ISSN: 07350015, dei;
10 10800TIS0015. 201 9. 1604371 - Articelo b rivista

¥ Buiccheri, Giuseppe, Bormettl, Giacomao, Corsi, Fulvio, Lo, Fabrizss (2012). Commaent on: Price Discovery in High
Fesalulion, JOURNAL OF FINANCIAL ECONOMETRICS, IS54; 1479-6400, doi: 10,10934knesinbz008 - Ardicolo in rvista

8. Bucther, Gluseppe, Corss, Fulvio (2015, HARK the SHARK: Realzed Volatiity Modeling with Messumement Errars
and Nonknear Dependencies, JOURNAL OF FINAMNCIAL ECONCMETRICS, 1S5H; 1479-8408, doi- 10,1093 ifinecnbz 025 -
Articolo In rivista

g, Corsi, Fulvio, Lile, Fabeizio, Piino, Davide, Trapin, Luca (2013}, Measuring the propagation of financial distrass with
Gmngﬁr-cuml-i't:.' tail fiek matwiorks, JOURMAL OF FIANCIAL STABRILITY, val. 38, m 18-36, |SEN: 157 2-30809, dor
10,1071 i jfs. 2018.06.003 - Arficalo in rivista

10. Corgi, Fulvio, Marmi, Stefara, Lille, Fabrizio {2016), When micre prudence Increases macro dek: The destabilizing
effacts of financial Innovation, leverage, and diversification, DPERATIONS RESEARCH, vol. B4, p. 1073-10B8, 1S5N; B030-
AG4X, oo 10,1287 /opre, 2015, 1464 - Anticalo in rivista

11, Carsi, Fulvin, Paluso, Sefano, Awdrino, Francesco (2015). Missing in Asynchromscity; A Kalman-em Approach for
Multivariale Resfzed Covarance Estimation, JOLURKAL OF APPLIED ECOMNOMETRICS, val 30, p, 377-397, |SSN; DEA3-
T252, dot 10.1002/jae 2376 - Adicols in fvista

12, Majewski, Adam A, BORMETTI, GIACOMO, CORSI, Fulvio (2015), Smile from the past: A genaral option pricing
framéwmork with multiple volatility end leverege componants. JOURKNAL OF ECONOMETRICS, val, 187, p. 521-531, IS5M-
0E04-2078, doi; 10,1016/ jeconom. 201 5.02.036 - Articolo in Avista

13, Falusa, Stefano, Corsl, Fulvio, Mira, Andonéetla (2015), A Bayesian high-frequency astimator of the muBivariate
covanance of noEy and asynchronaus refurng, JOURNAL OF FINANGCIAL ECONMOMETRICS, wol. 13, p. 885-6a7, 1S5M:
14758404, doi; 10,109 1#inecinbudi 7 - Aricalo in riviata

14, CORSE] Fulvia, Francesco Awdrino (2012). Realzed Covanance Tick-by-Tick In Presence of Rownded Time Stamps
and General Micrestruclure Effects, JOURNAL OF FINANCIAL ECONOMETRICE, val. 10, p. 591-616, 155M; 1479-840%9,
dol: 10,108 finesnbadl? - Arieak in dsisla

15. CORSI, Fulvio, Micola Fusar, Davide La Vecchia (2012). Realizing srmiles: Opdions pricing with realized volatility.
JOURMAL OF FINANCIAL ECOMOMICS, wol, 107, p. 284-304, 135M: D304-4052 dai 10,101687 finecn, 2012.08.015 -
Arficoio in rivisia

1B, CORS|, Fulvia, Roberte Rent $2012). Discrete-Tims Volatility Forecasting Wih Parsistant Leverage Effact and the
Link Writh Cordinuous-Tims Valafility Modeling, JOURNAL OF BUSINESS & ECONOMIC STATISTICS, wol. 30, p. 388-3480,
[SSM: 0735-D015, doi: 10.10BV0T350015,2012,863261 - Arlicalo in rivista

17. Francescs Audring, Fubdo Corai (2010), Modehng lick-by-tick realized comelations, SOMPUTATIONAL
STATISTICS & DATA ANALYSIS, wol. 54, p. 2372-3363 ISSN: 0167-0473, dos; 10.10184,csda, 2008,00,033 - Aricalo in
rivisia

18, Fulwin Corsi, Davide Piring, Robarto Ranad {2010). Threshold bipowear variation and the impact of jumps on wolalility
forecasling, JOURNAL OF ECONOMETRICS, vol, 159, p. 276-288, 155N: 0304-4078, doiz 10,101 &) jeconam, 201007008 -
Arlicoo in rivisla

18, Simone Bianco, Fulvio Corsd, Foberts Rano (2009), Intraday LeBaron effects. PROCEEDINGS OF THE NATIONAL
ACADEMY OF BCIEMCES OF THE UMITED STATES OF AMERICA, val, 108, p. 11439-11443, IS5MN: 0027-8424, dal;
10107 Mpnas 0001 165108 - Articolo In rdvista



20, Fulvio Corsl [2008). A Bimple Approsimale Long-Mameny Modal of Realized VolaGlity, JOURNAL OF FINAMNCIAL
ECOMOMETRICS, vol. T, p. 174-186, ISEN: 1473-24008, doi: 10,1083 lnec/nbplli - Articals in rivisia

SELECTED TALKS AND COMFEREMCES

Workshop on scomg-driven lime series madels, 27-23 March 2019, Trinity College, Cambridge

fth RCEA Time Seres Economelrics Workshop, 22-23 June 2018, Univarsity of Cyprus

International Association for Apphed Econcmelrics (WMAE), 25-28 June 2019, University of Cyprus.
Economatrics In The Arena, 11-13 Sepbermiber 2019, University of Verona.

The Soclely for Financial Econamatrics (SaFIE), 12-14 June 2018, Universila dalla Svizzera Haliana, Lugang
The Soclely for Financtsl Ecanometrics (SaFiE), 21-23 June 20317, NYU Slem School of Busingss, Naw Yook
Workshop of High Freguency Financal Economelrics, 11-12 Jure 2015, Graduale School of Economiss, Barcelona,
knvitad seminar at farhus University, Depardment of Econamess and Business, 3 March 2014,

Quanditative Imastment Conferance 2014, 29-30 Apell 3014, UBS Conferanca Cenre, Landan,

Carngutational and Financial Economatncs (CFE' 4|, 6-8 December 2014, University of Pisa

Jrd FEBS! LabEx-RaFi Finandal Regulation and Systemic Risk 2013, 6-8 Juns, ESCF Paris.

Erernationa! Risk Management Gonference (IRMG) 2013, June 24-25, Copenhagan.

Measuring and Modeling Financial Risk with High Fraquency Data, 27-29 June 2013 Eurcpean Univarsity inslibole,
INET Conlerenca, Inlerlinkages and Systamic Bisk, 2013, 4-5 July, Ancona.

12th Intemational Conference on Credil Risk Evahsadsion CREDIT 2013 (poster), 28-27 September 2013, Venice,
The Latsls Symposium, 11 — 14 September 2012, ETH Zuwich

Irvitad seminar at Centre e Recharche en Eccnomie et Slatisigue (CREST), 12 April 2012, Paris,

Infmrmational Risk Managamant Conference (IRMC), 18-18 June 2012, Rome.

Fourth Annual Seciaty for Financial Econamsinics (SofFiE) Confaranca, 15-17 June 2011, Universily of Chicago,
Invited seminar at Liniversily of Bedin, 27 June 3011, Bedin.

European Center for Advanced Research in Economics and Statistics (ECARES), 19 October 2009, Bruxelles.
Invitad seminar at Univarsily of 5. Galen, 24 Oclober 2009, St Gallen,

Workshop Econometric Analysts of High-Frequancy Data: Financial Valadility and the Impact of Economic Mews, 22-27 June
2008 Stanfiord Institute for Theoretical Economics

Bachelier Finance Sochely Fifth World Congress, 15-18 July 2008, Imperial Coliege, Londan,

frdemal, Conl, "High-Frequency Data Snalysis in Frandal Markets®, 25 Qolober 2008, Hilotsubashi University,
Invited seminar al Bank af Japan, 28 Oclober, 2008 Tokyn,

Workshop *Stochastic Analyais & Statislical Infarence”, 23 Navembes 2007, Univarsity of Tokyo ai Kemaba,
‘Workshop at Hitotsubashl University, 27 Movember 2007, Tokye.

Third Evropean Risk Managament Conference, 19-20 May 2005, Anwerp,

Econometns Sociely World Congress, 19-24 August 2005, London.

Invited seminar at Econemetrics and Finenge Lunch Group of Duke University, 15 March 2004, Durham.

Cadford Summer Schoal in Econamatics on Raalizad Varigtion, 3 August 2004, Oefard,

PARTICIPATION TO RESEARCH GROUPS

Systamic Risk Tomography "SYRTO" (January 3013 - January 301 5], FPT Eurapean Commission research project, P
Prof. Rabarto Savona

Prica formation. agant's heterogensaity and market efficleney {June 2011-June 2013), NS P Pral, Fabrizio Lille

CRISIS « Complexity Rasearch nitiative for Systemic instabllities [Januery 201 1-October 2014), FPT European Commission
rasearch projact, SNS unit led by Prof. Fabrizio Lillo

Syslemis risk in financial markels across time scales (July 2013-December 2015), P, Prof Fabrzio Lilio

Poorvel toals for the guantitative analysis of financial Bme saries (July 2074 — Dotober 2015), SNS, P Prof. Giscomo Barmett
Mcieling solatility and correlations far fisk mansgemant (June 2011 — Juna 2012), SNS, P, Prod. Giacomo Bommetti

MCCH FINRISK - Swiss National Science Foundation project; Finarcial Valuation and Risk Managamant{Jciober 2001 -
Oetaber 2000, P, Brod Glovanni Barone Adasi.

FHD SUPERYISION
Lucke Calcagnile {Scuola Mormale Supenona — Flsa) join with Praf, Stefano Marmi

Adam Aleksander Majewski (Scunla Normale Superiore — Plea) jein with Prof, Stefane Marmmi and Gacomo Bormeli
Dano Afitab (Scwsla Mormale Superiore — Pisa) join wéth Prof. Giacomo Bometr



