Paritosh Shankarrao Junare
paritosh.junare@unibo.it | pari-junare.github.io

PhD candidate (Economics), University of Bologna

EDUCATION
Alma Mater Studiorum University of Bologna November 2023 — Present
PhD in Economics (Expected Graduation: October 2027) Bologna, Italy

o JMP: Identification and Inference in proxy-SVARs with non-Gaussian shocks

e Advisors: Luca Fanelli and Giuseppe Cavaliere

Alma Mater Studiorum University of Bologna September 2021 — July 2023
Master of Science (Economics and Econometrics) Bologna, Italy

e Dissertation: Ezogeneity and High-Frequency Monetary Policy Surprises
e Grade: 110/110 cum laude

Madras School of Economics July 2017 — May 2019
Master of Arts (Financial Economics) Chennai, India
e GPA: 8.4/10

FIELDS OF INTEREST

Time-series econometrics; Applied macroeconomics

RESEARCH

Working Papers

o [dentification and Inference in prozy-SVARs with non-Gaussian shocks [Latest version].

o Two Gaussians, Too Many: A bootstrap-based approach to assess identifiability in non-Gaussian
structural vector autoregressions. [arXiv]

Work in Progress

o Partial identification and inference for fully non-linear SVARs with state-dependent shock distributions,
with Markku Lanne (University of Helsinki)

o Identification strength in hybrid proxy-SVARSs: attainable drift paths, and uniformly valid inference

o Information effects in Carbon Policy surprises

GRANTS

Marco Polo Mobility Scholarship, University of Bologna April 2026 — August 2026

ACADEMIC EXPERIENCE

Visiting Fellow April 2026 — August 2026

University of Helsinki Helsinki, Finland
e Advisor: Markku Lanne


mailto:paritosh.junare@unibo.it
https://pari-junare.github.io/
https://www.dropbox.com/scl/fi/xh9dnx0oofftj21al5zdn/JMP_Paritosh.pdf?rlkey=62ybsq8xfz8q3pylllphlwzia&st=29stmvpw&raw=1
https://www.dropbox.com/scl/fi/xh9dnx0oofftj21al5zdn/JMP_Paritosh.pdf?rlkey=62ybsq8xfz8q3pylllphlwzia&st=29stmvpw&raw=1
https://arxiv.org/abs/2607.17275
https://researchportal.helsinki.fi/fi/persons/markku-lanne/

Senior Teaching Assistant
Johns Hopkins SAIS Europe

Econometrics, Prof. Sergio Pastorello (Feb’26-May’26)
Statistics for Data Analysis, Prof. Erika Meucci (Feb’25-May’25)

Academic Tutor
Alma Mater Studiorum University of Bologna

Econometrics, Prof. Chiara Monfardini (Sep’26-Jan’27)
Econometrics, Prof. Matteo Barigozzi (Sep’25—Jan’26)

Statistics and Programming, Prof. Laura Anderlucci (Feb’25-Sep’25)
Econometrics, Prof. Denni Tommasi (Oct’24-Jan’25)

Statistics, Profs. Paola Bortot and Filippo Piccinini (Dec’23-Mar’24)

Macroeconomics, Prof. Niko Samuli Jaakola (Mar’23-Jun’23)

Research Assistant

Alma Mater Studiorum University of Bologna

Assembling time-varying proxies for political attitudes in India.

Supervisor: Prof. Alessandro Saia

CONFERENCES

Bologna, Italy

Bologna, Italy

July 2022 — August 2022
Bologna, Italy

Econometrics PhD Workshop 2026

RCEA International Conference in Economics,
Econometrics and Finance 2026

Nordic Econometric Meeting 2026

TAAE Conference 2026

SIdE WEEE 2026

Discussant: Prof. Giovanni Caggiano, University of Padova

20th Joint International Conference CFE-CMStatistics
(Upcoming)

OTHER EXPERIENCES

University of Helsinki

Madrid, Spain

Helsinki, Finland
Lisbon, Portugal

Perugia, Italy

Berlin, Germany

Financial Analyst — Business Intelligence Unit
ICICI Prudential Asset Management Company Limited

REFERENCES

May 2019 — January 2021
Mumbai, India

Prof. Luca Fanelli

luca.fanelli@Qunibo.it

Prof. Giuseppe Cavaliere

giuseppe.cavaliere@unibo.it
Prof. Markku Lanne
markku.lanne@helsinki.fi
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University of Bologna

University of Bologna,
Exeter Business School

University of Helsinki
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