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CURRICULUM VITAE ET STUDIORUM

PROFESSIONAL EXPERIENCE:
01/09/2007-present: Lecturer, Department of Economics and Finance, School of Social Sciences, and CARISMA, Department of Mathematical Sciences, Brunel University. 
01/2006-31/08/2007: Financial Econometrician, UK Debt Management Office, HM Treasury, London. 

09/2003-12/2005: Lecturer, Department of Economics and Department of Mathematics University of York, UK. 

07/2001-08/2003: Research Fellow, Warwick Business School, University of Warwick, UK. 

EDUCATION:

Laurea in Politics and Economics, BSc in Physics and Mathematics, MSc in Economics and Econometrics (University of Southampton, 1999), PhD in Economics (Southampton University, 2003).

PUBLICATIONS AND WORKS IN PROGRESS:
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A. Canepa and P. Stoneman, 2005. "Financing Constraints in the Inter Firm Diffusion of New Process Technologies". The Journal of Technology Transfer, 30,159-169. 
 

 A. Canepa and P. Stoneman, 2004. "Comparative International Diffusion: Patterns, Determinants and Policies," Economics of Innovation and New Technology, 13, 279-298.
 

A. Canepa, 2003. "Bartlett Correction for the LR test in Cointegrating Models: a Bootstrap Approach". American Statistical Association Proceedings 2003. 

Books

Burke, S., J. Hunter and A.Canepa, Modelling non Stationary Economic Time Series. Palgrave Text in Econometrics, MacMillan,  2nd Edition.  (Forthcoming).

A. Canepa, 2009. Inference in Cointegrated VAR Models: Bootstrap Methods and Applications, Lap Lambert Academic Publishing, Köln,  Germany.
A. Canepa and P. Stoneman, 2003 . "Do Financial Factors Constrain Innovation?: A European Cross Country Study", in Competition, Monopoly and Corporate Governance: Essays in Honour of Keith Cowling. Edward Elgar, Chelteham
Reports

M. Anthony. and A. Canepa, 2006. “The Strategic Debt Analysis Model and the Comparison of Debt Issuance Strategies”. In Debt and Reserves Management Report, HM Treasury. 
A. Canepa, 2006. “The Consequences of the Supply-Side Effects of an Extreme Issuance Strategy”. UK Debt Management Office Report.
Working Papers

A. Canepa, 2005. “Improvement of the LR test on Cointegrating Relations in VAR Models: Bootstrap Methods and Applications”. York University Working Paper.

A. Canepa, K. Kaivanto, and P. Stoneman, 2004. "The Public Provision of Sales Contingent Contracts as a Policy Response to Financial Constraints to Innovation in European SMEs," EIFC - Technology and Finance Working Papers 38, United Nations University, Institute for New Technologies. 
A. Canepa, and P. Stoneman, 2004. "Financial Constraints to Innovation in Europe: Policy and Evidence," EIFC - Technology and Finance Working Papers 36, United Nations University, Institute for New Technologies.

 
A. Canepa, and P. Stoneman, 2002. "Financial Constraints to Innovation: A European Cross Country Study," EIFC - Technology and Finance Working Papers 11, United Nations University, Institute for New Technologies.

 

A. Canepa, and P. Stoneman, 2002. "The Diffusion of New Process Technologies: International Comparisons," EIFC - Technology and Finance Working Papers 15, United Nations University, Institute for New Technologies.

 

A. Canepa and R.J. O'Brien, 2000. "The Size and the Power of Bootstrap Test for Linear Restriction on Cointegrating Space Under Misspecified Relationships", Paper prepared for the Econometrics Society World Congress, Seattle, August 2000. 

Works in Progress:

 A. Canepa. “Robust Bartlett Adjustment for Hypotheses Testing on Cointegrating Vectors” .
A. Canepa. “Interest Costs and Optimal Debt Maturity Structure of Sovereign Debt: a Linear Programming Model”. With Date, P. and Abdel-Jaward, M. 
A. Canepa. “Small Sample Inference in Cointegrated VAR Models”. 
A. Canepa. “LR Test for Linear Restrictions on Cointegrating Relations Under Conditional Heteroskedasticity” 

VISITING POSITIONS AND ASSOCIATE POSITIONS: 

2005-2006: Academic Visiting, University of York. 

2005-today: Member of the Scientific Committee of Rosselli Foundation (Italy).
2003-2006: Associate Fellow, Warwick Business School, University of Warwick.

2004 (Fall Term): Visiting Scholar, Department of Economics, University of California San Diego, San Diego. 

2004-today: Member of the Econometric Society.
2003-today: Member of the Royal Economics Society.
REFEREED FOR:

European Economic Review, Economics of Innovation and New Technology, Econometric Reviews, Journal of the Royal Statistical Society, Economic Modelling, IMA Journal of Management Mathematics, Journal of Empirical Finance. 

INVITED LECTURES:

Lecture on “Debt Management Strategies”, Centre for Central Banking Studies, Bank of England, London, July 2007.

Lecture on “The Structure of Government Debt Market: a UK Perspective”, Centre for Central Banking Studies, Bank of England, London, October 2006.

Lecture on “Issuance of Government securities”, Centre for Central Banking Studies, Bank of England, London, July 2006. 

Lecture  on “Applications of survival analysis to diffusion studies”. European Summer Course on Industrial Dynamics (ESSID). Institut d'Etudes Scientifiques de Cargèse, Corsica, September 2004, and September 2005.

Presentation on “Financial constraints on innovation”, Ministry of Trade and Industry. London, June 2003.

DEPARTMENTAL DIUTIES AND ADMINISTRATIVE ROLES:

2008-today: Deputy Head of Teaching.

Co-organizer of the Money and Macro Group and the Centre for Empirical Finance, Brunel University Workshop, Brunel University May 2009.
Co-organizer of the Money and Macro Group and the Centre for Empirical Finance, Brunel University Workshop, Brunel University May 2010.
PhD STUDENTS UNDER SUPERVISION:  

Abdullah Ibnrubbian (second year full time student).
TEACHING EXPERIENCE:

2008-2009:

Stochastic Calculus (PhD Level), Brunel University.

Econometrics (3rd year undergraduate), Brunel University.

Mathematics for Economics and Finance (1st year undergraduate), Brunel University.

2007-2008:

Financial Derivatives (MSc Level), London School of Business and Finance. 
Mathematics for Economics and Finance. (1st year undergraduate), Brunel University.
2004-2005: 

Mathematical Finance, (3rd year undergraduate), Department of Mathematics, University of York.

Mathematics for Economist 1 and 2, (1st year undergraduate), Department of Economics, University of York.

Statistical Methods (2nd year undergraduate), Department of Economics, University of York.

2003-2004: 
Statistical Theory 1 and 2, (3rd year undergraduate), Department of Mathematics, University of York. (Seminars only). 

Mathematics for Economist 1 and 2, (1st year undergraduate), Department of Economics, University of York.

SELECTED CONFERENCES PRESENTATIONS:

Inference and Tests in Econometrics: A Tribute to Russell Davidson, Marseille, April 2008.
Econometric Society European Meeting, Vienna, August 2006.

International Association for Computational Statistical Computing, World Congress, Limassol, Cyprus, October 2005.

World Congress of the Bernulli Society for Mathematical Statistics, Barcelona, 2004.

International Workshop on Recent Advances in Time Series Analysis, Protoras, Cyprus 2004.

Joint Statistical Meeting, San Francisco, August 2003. 

Annual Conference of the Econometric Study Group, Bristol, July 2003.

Workshop on Monte Carlo Simulations, Harvard University, Department of Mathematics, Boston, July 2002.

.

World Congress of the Econometric Society, Seattle, August 2000
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