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Departmental Editor, Journal of Forecasting

Referee for

Econometrics journals: Econometrica, Econometrics Journal, Econometrics Reviews, Econometric
Theory, International Journal of Forecasting, Journal of Applied Econometrics, Journal of Business
and Economic Statistics, Journal of Econometrics, Journal of Forecasting, Oxford Bulletin of
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International Economics, Journal of Monetary Economics, Oxford Economic Papers, Review of
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1. (2013) Introduzione all’Econometria Applicata, Milano: EGEA. (First edition: 2006)

2. (2006a) The European Enlargement: Prospects and Challenges, with Michael Artis and
Anindya Banerjee (eds.), Cambridge: Cambridge University Press.

Special Journal Issues

3. (2010) Advances in Business Cycle Analysis and Forecasting, with Gian Luigi Mazzi (eds.),
Journal of Forecasting, 29.

4. (2008) Encompassing, with David Hendry and Grayham Mizon (eds.), Oxford Bulletin of
Economics and Statistics, 70.

Articles published in international journals

5. (2014a) “Bayesian VARSs: Specification choices and forecasting performance”, with Andrea
Carriero and Todd Clark, Journal of Applied Econometrics, forthcoming.

6. (2014b) “The effects of the monetary policy stance on the transmission mechanism”, with
Ana Galvao, Studies in Nonlinear Dynamics and Econometrics, forthcoming.

7. (2014c) “Forecasting with Factor Augmented Error Correction Models”, with Anindya
Banerjee and Igor Masten, International Journal of Forecasting, forthcoming.
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Prospects and Challenges, Cambridge: Cambridge University Press.

(2006b) “Characterizing business cycles for accession countries”, with Mike Artis and
Tommaso Proietti, in Artis, M., Banerjee, A. and Marcellino, M. (eds.), The European
Enlargement: Prospects and Challenges, Cambridge: Cambridge University Press.

(2006¢) “Forecasting macroeconomic variables for the accession countries”, with Anindya
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European Enlargement: Prospects and Challenges, Cambridge: Cambridge University
Press.
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Dick van Dijk (eds.), Nonlinear Time Series Analysis of Business Cycles, Elsevier.

(2004a) “Metodi di Stima per Modelli a Fattori Dinamici di Grande Dimensione”, Atti della
XLII riunione scientifica della Societa Italiana di Statistica.

(2000a) “Public capital and economic performance: Evidence from Italy”, with Federico
Bonaglia and Eliana La Ferrara, Giornale degli Economisti, 60, 221-44.

(2000b) “The solvency of government finances in Europe”, with Mike Artis, in Banca
d’ltalia (ed.), Fiscal Sustainability, .209-241

(1999) “Confronto di modelli non annidati non correttamente specificati”, with Chiara
Monfardini, Atti della XXXIX riunione scientifica della Societa Italiana di Statistica.

(1998) “Aggregazione e disaggregazione temporale di processi ARMA”, Annali di
Statistica, 15, 9-24.

(1996) “Aggregazione di processi 1(2)”, Atti della XXXVIII riunione scientifica della
Societa Italiana di Statistica, vol 2, 549-556.

(1995) “Un'analisi econometrica delle relazioni tra variabili fiscali, Pil e inflazione”,
Giornale degli Economisti, 54, 103-128.

Working Papers

(2013a) "Short-term GDP forecasting with a mixed frequency dynamic factor model with
stochastic volatility" with Mario Porqueddu and Fabrizio Venditti, Banca d'ltalia, Temi di
Discussione, 896.

(2013b) "Real-Time Nowcasting with a Bayesian Mixed Frequency Model with Stochastic
Volatility", with Andrea Carriero and Todd Clark, CEPR WP 9312.

(2013c) "A Survey of Econometric Methods for Mixed-Frequency Data"”, with Claudia
Foroni, Norges Bank, WP 2013/06.

(2013d) "Time Variation in Macro-Financial Linkages", with Esteban Prieto and Sandra
Eickmeier, CEPR WP 9436

(2013e) "Regime Switches in the Risk-Return Trade-off", with Eric Ghysels and Pierre
Guerin, CEPR WP 9698.

(2012a) "Common Drifting Volatility in Large Bayesian VARs", with Andrea Carriero and
Todd Clark, CEPR WP 8894.

(2012b) *“Macroeconomic forecasting during the Great Recession: The return of non-
linearity?”, with Laurent Ferrara and Matteo Mogliani, Banque de France, WP 383.

(2012c¢) "Selecting predictors by Bayesian model averaging in bridge models™ with Lorenzo
Bencivelli and Gianluca Moretti, Banca d'ltalia, Temi di Discussione, 872.

(2012d) “The banking and distribution sectors in a small open economy DSGE model”, with
Szabolcs Deak, Lionel Fontagne and Marco Maffezzoli, IGIER WP 454.

(2011a) “A Classical Time Varying FAVAR Model: Estimation, Forecasting, and Structural
Analysis”, with Wolfgang Lemke and Sandra Eickmeier, CEPR WP 8321.



96. (2011b) “The Changing International Transmission of Financial Shocks”, with Wolfgang
Lemke and Sandra Eickmeier, CEPR WP 8341.

97. (2011c) “On the importance of sectoral and regional shocks for price-setting” with Guenter
Beck and Kirstin Hubrich, CEPR WP 8357.

98. (2010a) “The Forecasting Performance of Real Time Estimates of the Euro Area Output
Gap”, with Alberto Musso, CEPR WP 7763.

99. (2010b) “Anchors for Inflation Expectations”, with Maria Demertzis and Nicola Viegi,
2010, EUI WP 2010/10

100. (2007) “Monitoring the Economy of the Euro Area: A Comparison of Composite
Coincident Indexes”, with Andrea Carriero, IGIER WP 3109.
101. (2006), “Impulse response functions from structural dynamic factor models: A Monte

Carlo evaluation”, with G. Kapetanios, CEPR WP 5621.

Mimeos
102. "Structural Factor Augmented Error Correction Models", with Anindya Banerjee and
Igor Masten.
103. "EuroMInd-C: A Disaggregate Monthly Indicator of Economic Activity for the Euro

Area and member countries”, with Cecilia Frale, Stefano Grassi, Gian Luigi Mazzi and
Tommaso Proietti.

104. "No Arbitrage Priors, Drifting Volatilities, and the Term Structure of Interest Rates",
with Andrea Carriero and Todd Clark.

105. "Markov-Switching Mixed Frequency VAR Models", with Claudia Foroni and Pierre
Guerin.

106. "Variable Selection for Large Unbalanced Datasets Using Non-Standard
Optimisation of Information Criteria and Variable Reduction Methods ", with George
Kapetanios and Fotis Papailias

107. “Factor based identification-robust inference in IV regressions”, with Lynda Khalaf
and George Kapetanios.

108. “Labour and Product Market Reforms in a Very Small Open Economy: The Case of
Luxembourg”, with Szabolcs Deak, Lionel Fontagne and Marco Maffezzoli

109. “A Shrinkage Instrumental Variable Estimator for Large Datasets”, with Andrea
Carriero and George Kapetanios

110. “Forecasting Macroeconomic Time Series using Unobserved Components Models”
with Siem Jan Koopman and Soon Yip Wong

111. “Forecast Based Quality Measures for Time Series Data and Their Application to the
Euro-IND Dastabase”, with Greg Czerwinski, Dominique Ladiray and Tommaso Proietti.

112. “A dynamic factor analysis of the European Monetary Union”, with Jim Stock and
Mark Watson.

113. “The informational content of commodity prices”, with Giampiero Gallo and Pravin
Trivedi.
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