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Programme

15:00-15:10
Fabio Spagnolo (Universita di Messina)
Welcome and Introduction

15:10-15:30
Edoardo Otranto (Sapienza Universita di Roma)
Results and Future Developments

15:30-16:00
Demetrio Lacava (Universita di Messina)
Modeling Tail Risk Spillovers with a Component-Based CAViaR Model

16:00-16:30
Luca Scaffidi Domianello (Universita di Catania)
Spillovers and Co-movements in Multivariate Volatility: A Vector Multiplicative Error Model

16:30-17:00
Coffee Break

17:00-17:30
Fabrizio Cipollini (Universita di Firenze)
Fooled by Portmanteau Diagnostics

17:30-18:00
Giampiero Gallo (NYU in Florence)
Designing a Bright Future for VOLARE: Technical Check-up, Official Take-off and Cruising Needs

18:00-18:30
Giulia Cruciani & Alessandra Insana (Universita di Messina)
VOLARE: The Online Platform




