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Francesco Saverio Gaudio 

 

University of Warwick 

Warwick Business School 
Scarman Road 

CV4 7AL Coventry, UK 

 

University of Warwick 

Warwick Business School 
phone: (+39) 3470727902 

email: f.gaudio@warwick.ac.uk 

 
  

 
EDUCATION 
 

PhD in Finance and Econometrics 

Supervisors: Dr. Ivan Petrella, Prof. Shaun Vahey 
University of Warwick 

Warwick Business School 

Coventry, UK 
 

2017 – present 

 

MSc in Economics 
(with Distinction) 

University of Warwick 
Department of Economics 

Coventry, UK 

 

2016 – 2017 

 

Master (Laurea Magistrale) in Advanced Economics 
(with Distinction – 110 cum laude/110) 

Sapienza University of Rome 

Faculty of Economics 

Rome, Italy 
 

2014 – 2016 

BSc (Laurea Triennale) in Economics 
(with Distinction – 110 cum laude/110) 

Sapienza University of Rome 

Faculty of Economics 
Rome, Italy 

2011 – 2014 

  
VISITING 
 

Erasmus+ (Master Level) 

University of Southampton 
Department of Economics 

Southampton, UK 

 

January-June 2015 

 

OTHER COURSES 
 

Tools for Macroeconomists: Advanced Tools 

London School of Economics and Political Science 
Department of Economics 

London, UK 

August 2018 
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RESEARCH INTERESTS 
 

Primary: Macro-Finance, Asset Pricing 

Secondary: Household Finance, Monetary Economics  

 

 
WORK IN PROGRESS 
 

“Macro-Financial Trends in a Model with Concentrated Ownership of Capital” 

Presented at: 7th International Young Finance Scholars’ Conference (July 2021), Society for 
Nonlinear Dynamics and Econometrics Annual Symposium (September 2020), Warwick 

Business School – Brown Bag (May 2020), University of Copenhagen Dept. of Economics – 

Brown Bag (November 2019), CAIR Sponsored Konstanz-Lancaster-Manchester-Warwick 
Joint PhD Workshop (July 2019), University of Warwick Dept. of Economics – Brown Bag 

(May 2019)  

 
“Supply Shocks in a Heterogeneous Agents Economy: Evidence and Theory”, with Ivan Petrella and 

Emiliano Santoro 

Presented at: Warwick Business School – Brown Bag (June 2021), University of Warwick Dept. 
of Economics – Brown Bag (December 2020) 

 
GRANTS AND AWARDS 
 

2017 Warwick Business School PhD Scholarship, Warwick Business School, University of 

Warwick, Coventry (UK) 
 

2017 Examiners’ Prize for the Best Performance in MSc Economics for the Academic Year 

2016 – 2017, Department of Economics, University of Warwick, Coventry (UK) 
 

2017 Excellent Graduate Student Award from NoiSapienza Alumni Association for the 

Academic Year 2015 – 2016, Faculty of Economics, Sapienza University of Rome, Rome (Italy) 
 

2017 Special Mention for the Master’s Thesis "Asymmetric Effects of Monetary Policy Shocks 

Under Limited Rationality and Unionized Labor" (Supervisor: Prof. Giuseppe Ciccarone), 
Fondazione Manlio Resta Onlus - Degree Award 2016, Rome (Italy) 

 

2015 Erasmus+ Grant (6 months), MSc Economics, Department of Economics, University of 
Southampton, Southampton (UK) 

 
TEACHING EXPERIENCE 
 

2018 - 2020 Teaching Assistant: Research Methodology and Dissertation (MSc), Warwick 

Business School, University of Warwick, Coventry (UK) 

 
2018 - 2019 Teaching Assistant: Economics 1 (BSc), Department of Economics, University of 

Warwick, Coventry (UK) 

 
WORKING EXPERIENCE 
 

2020 Research Assistant for Prof. Shaun Vahey, Warwick Business School, University of 
Warwick, Coventry (UK) 
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COMPUTING SKILLS 
 

Matlab, Dynare (Matlab), STATA, Scientific Workplace, Latex 

 
REFERENCES 
 
Ivan Petrella                                       Shaun Vahey 
Associate Professor, Finance Group                 Professor, Finance Group 
University of Warwick, UK       University of Warwick, UK 
Warwick Business School                                                                 Warwick Business School 
ivan.petrella@wbs.ac.uk                                                                    shaun.vahey@wbs.ac.uk 

 
Emiliano Santoro        Giuseppe Ciccarone         
Professor, Economics                                                                        Professor, Economics                 
University of Copenhagen, DK                                                         University La Sapienza, IT  
Department of Economics                                                                 Faculty of Economics 
emiliano.santoro@econ.ku.dk                                                                    giuseppe.ciccarone@uniroma1.it 
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