
GIULIO ROSSETTI
Website: giuliorossetti94.github.io ⋄ Citizenship: Italian

giulio.rossetti.1@wbs.ac.uk

PROFESSIONAL POSITIONS

University of Warwick - WBS Postdoctoral Fellow (pre-market) 2024 - Present

EDUCATION

University of Warwick - WBS PhD Finance and Econometrics 2019 - 2024
University of Warwick - WBS MSc Finance (Distinction) 2016 - 2018
University of Udine BSc Accounting and Finance (cum laude) 2013 - 2016

FIELDS OF INTEREST

Asset Pricing, Financial Econometrics

WORKING PAPERS

1. Sorting Bonds, Finding Issuers: What Corporate Bond Factors Trade (Job Market
Paper)

2. The Corporate Bond Factor Replication Crisis with A. Dickerson and C. Robotti
Revise and Resubmit at Management Science

3. Misspecification and Weak Identification in the Nontraded Factor Zoo with A. Andriollo,
C. Robotti, and X. Zhang

4. On the Statistical Properties of Tests of Parameter Restrictions in Beta-Pricing Mod-
els with a Large Number of Assets with A. Andriollo and C. Robotti

5. Bond Return Predictability and Anchoring Bias

PERMANENT WORKING PAPERS

1. Common Pitfalls in the Evaluation of Corporate Bond Strategies with A. Dickerson and
C. Robotti

CONFERENCE AND SEMINAR PRESENTATIONS

2026 WBS Brownbag Seminar Series (Coventry)

2025 SoFiE Annual Conference (Paris)

2024 WBS Brownbag Seminar Series (Coventry), Essec-CYU-Warwick Econometrics Workshop* (Paris),
UC Louvain Finance Seminar*

2023 SoFiE Annual Conference* (Seoul), Lancaster-Manchester PhD Workshop on Financial Econo-
metrics (Lancaster), Warwick-Turing Economics Data Science Workshop* (Coventry), WBS PhD
Seminar Series (Coventry), USI IFin Seminar* (Lugano)

2022 WBS Brownbag Seminar Series (Coventry), Warwick Macro and International Economic Group
Seminar* (Coventry)

* presentation by co-author

https://giuliorossetti94.github.io


ACADEMIC AND WORKING EXPERIENCE

University of Warwick, WBS 2020- Present
Teaching assistant
Financial Econometrics 2023- Present
Quantitative Methods for Finance 2024- Present
Excel Training Course 2024- Present
Financial Management 2020- Present
Empirical Finance 2023- 2024
Principles of Finance 1 2021- 2023
Foundations of Financial Management 2021- 2023

FinInt Investments SGR 2018- 2019
Equity Analyst

AWARDS AND SCHOLARSHIPS

Doctoral Scholarship University of Warwick, WBS
Teaching Excellence Certificate University of Warwick, WBS 2022, 2023, 2024, 2025, 2026
Award for Outstanding Contribution to Teaching University of Warwick, WBS 2022- 2023

SOFTWARE

PyBondLab github.com/GiulioRossetti94/PyBondLab
Open-source Python package for empirical corporate bond asset pricing research.

PROFESSIONAL SERVICE

Referee Review of Corporate Finance Studies

ADDITIONAL ACTIVITIES

Yale SoM – SoFiE Summer School, “AI and ML for Finance” 2025

SKILLS

Software & Tools Python, MATLAB, git, LATEX, Julia, STATA, VBA
Languages Italian (native), English (fluent)

REFERENCES

Prof. Cesare Robotti
WBS, University of Warwick
Gibbet Hill Road
Coventry, CV4 7AL
cesare.robotti@wbs.ac.uk

Prof. Philippe Mueller
WBS, University of Warwick
Gibbet Hill Road
Coventry, CV4 7AL
philippe.mueller@wbs.ac.uk

Dr. Alexander Dickerson
UNSW Business School
University of New South Wales
Sydney, NSW 2052
alexander.dickerson1@unsw.edu.au
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