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Emanuele Lopetuso

Q@ Home : Italy

Date of birth: 16/05/1996

EDUCATION AND TRAIN-
ING

[ 20/09/2020 - 28/02/2025 ]

[ 17/09/2018 - 29/07/2020 ]

[ 15/09/2015 - 16/09/2018 ]

WORK EXPERIENCE

[ 01/09/2024 - 31/08/2025 ]

[01/01/2025 - 01/06/2025 ]

[ 20/09/2020 - 01/09/2024 ]

[01/10/2024 - 01/10/2025 ]

[ 01/09/2020 - 31/03/2021 ]

Nationality: Italian

Doctor of Philosophy

University of Reading

City: Reading | Country: United Kingdom Level in EQF: EQF level 8
MSc in Finance

Universita Ca’ Foscari di Venezia

City: Venezia | Country: Italy Level in EQF: EQF level 7

BSc in Economics and Finance

Universita Roma Tre

City: Roma | Country: Italy Level in EQF: EQF level 6

Universita di Padova

City: Padova | Country: Italy

Business economics researcher
Postdoctoral Research Fellow in Econometrics
Universita di Trento

City: Trento | Country: Italy

University teaching assistant

Teaching assistant for the module Statistical Inference
University of Reading

City: Reading | Country: United Kingdom
Economics lecturer

Associate lecturer for the modules Financial Modeling, Introductory Econometrics for
Finance, Management of Risk

Universita di Padova

City: Padova | Country: Italy
Economics lecturer
Lecturer for the module Quantitative Methods and Analytics for Marketing.

Universita Ca' Foscari di Venezia

City: Venezia | Country: Italy

Business economics researcher



[01/02/2020 - 01/06/2020 ]

PUBLICATIONS
[2024]

[2025]

[2025]

[2025]

[2025]

[2025]

[2025]

[2025]

[2025]

CONFERENCES AND SEM-
INARS

[ 16/12/2023 - 18/12/2023 ]

[ 17/12/2023 - 19/12/2023 ]

[ 20/05/2024 - 22/05/2024 ]

[ 16/12/2024 - 18/12/2024 ]

[ 13/02/2025 - 14/02/2025 ]

[ 16/06/2025 - 18/06/2025 ]

[ 25/06/2025 - 27/06/2025 ]

[ 30/06/2025 - 02/07/2025 ]

SUMMER SCHOOLS
[07/2025]

[ 08/2020]

[08/2019]

Research activity for the SmartCulTour platform

Venice Centre in Economics and Risk Analytics for Public Policies (VERA)

City: Venezia | Country: Italy

University research assistant

Project: Big data for touristic flow analysis

Identification and Inference of Long-Run Causal Exogeneity: A Graphical Approach

Weak Exogeneity, Driving Trends and Non-Causality Is Dynamic Adjustment
Informative about Causality?

Cointegrated Models for matrix Valued Time-Series

A row/column test to identify the matrix cointegration form.
Data-Driven Causal Identification Using Structural Breaks

A Representation for Partially Observed Structural C-VAR(k) Models
Forecast reconciliation and Multivariate GARCH

Cointegrated Matrix Auto-Regressive Model

A Specification Test for the Matrix Form of Error Correction Models

CMStatistics 2023: International Conference of the ERCIM WG on Computational and
Methodological Statistics
HTW Berlin

European Winter Meeting of the Econometric Society University of Manchester

RCEA 2024: International Conference in Economics, Econometrics, and Finance

Brunel University

EWMES 2024: European Winter Meeting of the Econometric Society University of the
Balearic Islands

3rd Italian Conference on Economic Statistics Parthenope University of Naples
SIS 2025: Annual Conference of the Italian Statistical Society University of Genoa
IAAE 2025: International Association for Applied Econometrics University of Torino

RES 2025: Royal Economic Society Annual Conference University of Birmingham

Summer School in History and Epistemology of Econometrics. University of Vienna

Summer School in Bayesian Methods in Economics and Finance. Organized by the
Italian Econometric Society (SIE)

Summer School in Scientific Calculus with MATLAB. University of Palermo


https://papers.ssrn.com/sol3/papers.cfm?abstract_id=4813880
https://papers.ssrn.com/sol3/papers.cfm?abstract_id=5246967
https://papers.ssrn.com/sol3/papers.cfm?abstract_id=5246967
https://papers.ssrn.com/sol3/papers.cfm?abstract_id=5146422
https://papers.ssrn.com/sol3/papers.cfm?abstract_id=5581512
https://papers.ssrn.com/sol3/papers.cfm?abstract_id=5841802
https://papers.ssrn.com/sol3/papers.cfm?abstract_id=5941414
https://iris.univr.it/bitstream/11562/1165049/1/Castellano%20et%20al.%20-%20ICES%202025%20-%203rd%20Italian%20Conference%20on%20Economic%20Sta.pdf#page=94
https://iris.univr.it/bitstream/11562/1165049/1/Castellano%20et%20al.%20-%20ICES%202025%20-%203rd%20Italian%20Conference%20on%20Economic%20Sta.pdf#page=94
https://link.springer.com/chapter/10.1007/978-3-031-95995-0_72
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