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Edoardo Otranto

2, Gellena Don Luigi Sturze, 58123, Pisa, Ikaly
+30 3471734083

anira niFma.it

Halian

Oclober 25%, 1964

Ph in Statistics, Undvorsith di Bas (1997}
Laurea Magna cum laude in Economics [curticulem in Statistics), Univarsitd di Firenze {1833}

fiar 201 1-Present: Full Pralessar af Statistics (imneersita di essiina)

id 2006-Mar 2011: Adsocizte Professor of Statistics [Universita di Sassari}
D 2002-Jul 2006 Leciurer of Statistics [Universith di Sassari)

Sepl 1008-Dec 2002: Researcher ir Statistics (lstak)

Conrdinator of
warking group on Seasonal Adjustrent {5t 2000-2002)

achelor's degree |n "Turismo Cufturale e DBME" {Universiltd di Massina, lan 2012-5ept 2015)

roof Statisthos and Mathematics ol the partimente di Ecanamia, Universith di Messna {lun 2016-
resent)

niernatonal FhD in "Ecanomics, Management and Statistis” of Universita oi Messina [Dec 2016-
resent)

irgctor af tha Statistical Camtre of Wpiversits d| Pdessing (Dct 2033-Dec 201E]

olagate of the Rector (Uniwersita di Messina) for track 8 {*Economic and fnancial sustainabifity ol
termis and territories "} of the sp-called NRRF axtendad partnerships [fan 2022 -precant|

ree for ¥OR 200 1-0004

Time series analysis

Space-time serles

Markow Switching mocels

model-based chistering

Yalatility of financial markets

Comovements and correlations in financial markets
Large cavarianca matrices

Component models

Forecasting
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1586-97; Statistica, Facolta di Ingegneria, Universss 4 Firenze

1297-98: Statistica, Facolta di Ecanamia, Universita di Sassari

1938.99: Econometria, Facoltd di Econoemia, Universits di Sassan

1299-2000: Ecanometria, Facolta di Economia, Unersits di Sassars.

2000-01; Econometria, Facalta di Economia, Universita di Sassan

2000 -02: Statistica, Facoltd di Economia, Universita di Sassari; Econometria, Facolta di Econamia,
Universitd di S=szari; Destagionalizzazione delle serie storiche con TRAMO-SEATS, Istat; Serle Stonche
¢ Destagionalizrazione, Agenza dolle Entrate, Roma

2007 -03: Statistica, Facolta di Ecamomia, Unevarsita di Sassari; Fconometria, Facottd di Econamia,
Universita di Sassan

2003-04: Econgrmetria, Facolta di Economia, Universits 4 Sassary; S1atistica, Facohta di Ecoromia,
Universitd di Saszari; Statistica del Turisma, Facodta di Economida, Universita di Sassarl; Elesnanti di
Etatistica di base, Master in Finanza, Facaltd di Economia, Unlwersita ol Pisa

200405 Statistica, Facohtd di Ecanamia, Universitd di Sassarl; Econametra, Facolta di Ecansmis,
Univorsita di Sassan,

2005-06: Statistica, Facolta di Ecanomia, Uneversita di Sassan; Statistica del Turismo-Facoia o
Econamia, Universita di Sassari; Metod| siatsticl per I"Economia, Facolts di Economia, Univessita di
Pisa:

2006-07: Stanstica, Facoltd di Econamia, Unkeersita di 5assarl; Statistica del Turisma, Facolis &
Ecomomia, Linisersita di Sassari; Tecniche o Previsone per I'Economia, Facolth di Econormia,
Universita di sassark, Metod] Statsticl per 'Ecanomia, Facolta di Ecanomia, Universins di Piss;
L'utibzzo defla statistica all'interno del azienda, Universits i Sassai; Statistica per [ Decisioni
Aglendall, master in Economia Axiendale e Management, Dipartimento di Economia Aziendals,
Unlversina di Pisa,

200708 Sratistica, Facoltd di Econosmia, Universitd di Sassari: STatistica ded Turissams, Facolth o
Economia, Uniwersits di Sassarl; Tecniche o) Previsione per 'Economia, Facolty di Econcemia,
Universisa di Sassars; Metodi Statistlcl per 'Economia, Facolia di Economia, Uniwersita i Miza;
Strumentl dl Statistica per le Decisiond Aziendali, master in Ecemamia Arlendale & Management,
Dipartimanite di Economia Azandale, Unlversita ai Pisa,

20080%; Statstica, Facoltd di Econoemia, Universitd di Sassari: statistica ded Turisma, Facaltd di
Econamia, Unbeersta di Sassar; Strumenti di Statstica per k2 Decision) Aziendal, master in Boanomia
Azeendale v Management, Dipartimenta di Economia Aztendale, Universita di Pisa; Statistida per
I'lmgresa, masterin Managemant Aziendale, Diparimanto & Economéia Aziendale, Universits di Pisa.
2009:10: Strumendi di Statistica per e Dedsion] Azlendall, master in Economia Sziendabe g
Management, Dipartimenta di Economia Aziendale, Uneersita di Pisa; Statistics, Facolts di
Econamia, Universith di Sassari; Metodi Statistici per b Decisiond Economidche, Facoltd di Economaa,
IEniverdita o Sassard

2010-11: Skatistica, Facolta di Economia, Universita di Sassars; Metadi Statistici per e Declsioni
Econamiche, Fecoltd di Economia, Universita di Sassari; Statistica def Turismo, Facoltd di Economia,
Univarsith di Saciari; Batics of Skatitics snd Eporometricy (hdedule 1), Intermational Doctoral
Program in Ecamdmyics, Stuala Superare Sant’anra di Pise; Labaratono di Metodi Statisticl par e
[recsions Financiarie, Master in Finanza, Banca e Impresa, Facolta di Econoamia, Universita di Sassari.
2011-12: Primga di Ftatistica and Statistica Generale, Facolta di Scienze d=lla Farmazione, Universita
depli Srudi df Messing; Statistica del Turisma, Facofid i Scienve della Formaziane, Universita degli
Studi di Messina; Laboratario di Stathstica Speremertale & Ecomamia Cognitiva, Face’ts di Soenae della
Formarione, Liniversita degli Studi & Messing; Bagics of tatitics and Ecanormetrics (Module 1),
Intermational Doctoral Program in Economics, Sounla Superiore Sant’ Anma di Psa; Laboratorio Cati
Tirea Series, Masier i Finanza, 3ance & Impresa, Facoltd di Economia, Unieersta di Sassari.

2012-13: Prircipl ol Statlstica, Statistica, Statistica Generale snd Statistica Applicata, Dipartimenta di
Seienge Cognitive, delld Farmarone a degl Studi Cislturali, Univeriita degli Studi di 8Messina;
Labosatorks di Sratistice Sperirmentale & Economia Cagnitiva, Dipartimenta di Scienze Cognithe, della
Formazione & degh Studi Colturali, Unhversita degli Studi di Messing; Basics of Statistics and
Ecamametrics {Modul= 1], international Doctaral Program in Ecanemiics, Scuala Superiore Sant'&nna
& Piga,

2013-14: Princini di Statistics, Statistica, Statistica Generale and Statistica Ecancmica;, Dipartimento
o Seemee Cognitive, della Farmanane @ gegh Stodi Cultweali, Universta degl Stud di Messina;
Laborator o di Statistics Sperimentale e Economia Cognitiva, Dipartimenta di Scienze Cagnitive, della
Formazione & degh Studi Cufturali, Universita degli Studi i Messina; Statistica Generale per |l
Turism, Dipartrmenta di Scienze Cognitive, della Formazicne & degli Sudi Culturall, Universita degll
Studi di Messina; Basics of Statistics and Econometrics (Module 1), international Dooorat Frogram in
Etonamics, Scucka Superiare Sant' Anna di Pisa; Ouantitatwes Techraques 2, Module 1 Base Statistics
and Linear Begression, Dotterato in Scienre Econcemiche, Wniversita di pMessing; Tourist Customer
Satsfaction, Master Universitario “Esperto in management, in strutiure alberghiene, aganzie di
vidggio e tow cperatar”, Universita di Messina,
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2014-15: Statistica, Dipartimento di Scienge Cogniteve, defla Formagione & degh Studl Culturas,
Universita degli Studl di Messina; Statistica per ke Sclenze Cognitive, Cépartimento di Soenze Cognitiva,
folla Formazipne & degli Studl Culturali, Universid degll Studl i Messing; Stathstics Generaba per il
Turismo and Analisl dei Bati Tesriteriali, Dipartimaente di Scenze Cognitive, della Formazione & degli
Studi Cultural, Universita degh Studi di Messina; Basscs of Statistcs and Econgmatrics {Module 1),
niernatienal Doctoral Program in Economics, Smiola Superiore Sant'Anna o Plsa; Quantitaiive
Technigquas, Madule 1: 8ase Statlstics and Linear Regressian, Oottorata in Scienze Econamiche,
Lnivarsith di Messing.

2015-16: Stetistica Genarabe, Dipartimento di Sclenze Cognitive, Psicologiche, Pedagogicha e dagh
Studl Cultwrali, Unbversita degl Studi i Massing, Statistica per la Sclenze Cognitive, Dipartimento di
sciepe Cognithee, Psicologiche, Pedagogiche e depll Stud Culfurall; Wniversita degh Studi di iessna;
Statistica Generale per il Turlsma and Analisi ded Dat Territeriall, Dipartimento i Scienge Copnitive,
Psicologiche, Pedagogiche e degh Studl Cutturall, Universitd degll Studl di Messing, Modalll Statisticl
par la Finanea, Dipartimento di Eetnamia, Waiversith deglh Stud| d Massing; Basics of Statistics and
Ecopametrics [Moadules 1], Wternationsl Dackaral Pragrarm in Econamics, Sounla Superiora 5ant’ Anmnz
ifi Pisa; Econametrics (Module 1: Base Statistics and Linear Regression], Dattorabo in Economics,
faragement ard Statistics, Universivh di Messing; Statisteat and Econametric Madels for the
analysis of valatility in financial markets, Dotorate i Boonomics. Management and Statistics,
Uneeersitd di Messina.

1016-17- Statistiea Genarale per § Turivms, Dipartiments 0 Ssene Copritive, Pocalogiche,
Pedagogiche a degl Studi Culturali, Universita degli Studi di Messing; Modell Statistic ger la Finanza,
Digartimento di Economda dell'Universita degli 3tudi di Mesding; Basics of Statistcs and Econametrics
(Madule 1}, International Doctoral Program in Ecancinics, Stuola Supericde Sant'ana di Pisa;
Econometrics [Module 1: Base Statistics and Linear Begression), Dottorato in Etonoomic,
Manmagement and Statistics, Universita di Messing; Statistical and Exonometric Models for the
analysis of volatiity in Ainancial markets, Dottorato in Econamics, Management and Statistics,
Unreersith di Messina.

F017-18: pdadelli Statisticl per |2 Findnza, Dipartirmente di Ecenomia, Universita degh Studi di
Messina: Statistica, Dipartimento di Economia delUniversitd degli Suudi g Massing; Basics af
Statidtics and Econametrics (Madule 1), Intemational Doctosal Pragram in Econamics, Seuala
Superiare Sant anna di Fisa; Ecanomeinics (Module 1 Base Statlstics and Limear Regressian),
Dottarats in Econormics, Management and Statistics, Universits ¢i Messina; Statistics for Economics
and Finance {Module 21, Dottoraio in Eoenomics, Management and Statistics, Universitg di Messina,
ZO1B-13; Modelli Statisticl per la Finanza, Dipartimento di Ecenomia, Wniversits degh Studi di
Meszing; SEatistica Dipartirmente di Economia, Universits degl Studl d PAessing; Econametrics
{rpdiile 1), Internatinnal Doctoral Prograen in Economics, Scwesia supariore Sart’Anna i Pisa;
Epanometrics (WModule 1: Base Statistics and Linear Regression ), Dottorato in Econamics,
Managament and Statistics, Unfversitd ol Messina; Statkstics for Economics ard Finance {Wedule 21,
Dottarato In Econamics, Management and Statistics, Unbversta di Messina.

2019.20; Statstica i, Dipartimento di Economia, Universita degli Studi di Messina; Statistical Models
far Finance, Dipartimenta di Econamia, Undeersita degh Studidi Messina; Econometmes [Madulbe 1],
International Doctarad Program in Economics, Scuola Superiare Sant'Anna di Pisa; Econometrics
|Miodule 1 Base Statistics-and Linear Begression), Dottorato in Economics, Management and
Statistics Uniwarsita di Messina,

2020-21; Statestica, Dipartimanio di Econamia, Unversta dn-gli Studi di Messina; Siatistica B,
Dipartimanto di Eoonomia, Universita deghi Studi di fdessina; Statistical Maodels for finance,
Dipartime nto di Economia, Unisersith deghl Stedi di Messina; Econometrics (hbodule 1: Base Statistcs
ard Linear Regrassion), Dottorato in Ecanomics, Management and Statistics Universita di Miessina;
Statistical and Econametrc maodels—Models for Fnancial data, Dottorato in Economics,
Managemant and Statistics Universita di Messina.

J0237-22: Statistica |, Dipartimento di Economia, Uniersita degli Studi di Mesging; Statstical Modals
far Fnance, Dpartimento di Ecoromia, Universita degll Studi o Messina; Ecoraomaetrics {Module 1:
Base Statisticy and Linear Regression), Dottorato in Economics, Managerment and Statistics Universita
i Messina; Statistical and Econometric models—Modeks for financal data, Dottorato in Economics,
tanagemant and Stasistics Universita di Messna,
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1] [Dwoes cnme affect the economic growth? (2010} |with C Detatta), Kykios 63, 330-345. (264
citations)

2| Wolatility Spillowers, Interdependence and Comavements: & Markow Sweitching Approach
[2008) jwith G. M. Gafla], Computational Statistici and Data Anadysis 52, 3011-3026. (250
Eifdiions)

3}  Clustering Heteroskedastic Time Series by Model-Based Procedures {2008], Computatanal
Statistics and Data bnabysis 52, 46854598, (92 citohions)

4} Identifying Financial Time Series with Similar Dynamic Conditional Comelation (2070),
Computational Statistics and Data Analysis 54, 1-15. (59 edations)

8} Pamerns of Yolatility Trarsmissions within Regime Switching across GOC and Global Markets
[2014) {with A.AA. Khalifa and 5 Hammoudeh), International Beview of Ecoromics and
Finamce 38, 512:524 (52 ciationz)

Bl A Monparametric Bayesian Approach to Detect the Numbaer of Regimes in Markow Switching
Models [2003]) [with G. M. Galka], Econametric Reviews, 21, 477496 /58 oitntions)

T} volatility Transmission Across Markets: & Multi-Chain Markow Switching Model {with G M
Galloj {2007}, Apphied Financial Economics 17, B5%2.670,(54 cifrtions|

2} Forecasting Aealized Vaolatility with Changing Average Volatlity Lewals {3025] (with G, M
Gallo), internatipnal Journal of Foracasting, 31, §30-634, (51 cifrtions]

g} Cyeles in Crime and Economy: Leading, Lagging and Colncident Behaviors {2002] [with C
Datotio], Fourmal of Quantitative Crmincogy 28, 295-317. (99 chratians]

18] The Multl-Chaln Markoy Switching Medel (2005), purmal of Forecasting 2a{7|, 323-537, (48

citetions)
Other publications:
11] Modeling Realized Covariance Matrices: a Class of Hadamard Exponential Maodels (2022)
{with L Bawwens), Jaurng! of Enencicd Econometrics onlbing,
https:!facademic oup.c forfadva -airticlg-

abatrack/daif10. 1093/ jifinec/nbacll ¥ /65531 0d PredirectedFroemsfullbout

12| Community mability in the European regions during COVID-19 pandemic: a Partitioning
Arownd Medoids with noise cluster based on space-time autoregressive models (20710 (with
P. D'Uirsa, M. Mucciardi, ¥, Vitale), Spotiol Siotistics, farthcoming.

13) Om Classifying the EMects of Policy Anncuncements on Volatility (2021) {with G. 8. Gallo, D.
Lacava], Interrational Joarnm! of Approximate Reasonimg, 134, 25-33.

14) Reducing Bias of the Matching Estimator of Treatment Effect in o Monexperimental
Evaluation Procedure (2021] (with M.G. Campala aadl & O Pina Incapnite], 5152018, Springes,
forthcoming.

15) Do different madels fnduce changes In mostality indscators? That is a key question far
extending the Lee-Carter model [2021) (with & M, Debdn, 5 Haberman, F. Monies],
fmternerionel  fauraml  of Eavirarmentel Sesearch  ond  Pablic Health  1804), 2204,
https:/fdoiorgd10. 3390 jarph 18043 204

16) Do the Determinants of Mon-Performing Loans Have a Different Effact over Time? A
Conditional Corralation Approach [2021] |with b, Fallanca and A F, Forgeane], Jowreo! of Hick
end Fapncipl Marggement 14, 21, , https: /ool orgd 10,3390 rfm 14010021

17) Realized Volatility Forecasting: Robustness to Measurement Errors {Z021] (with £ Cipofini
and G, Galia), Intermatiang! Jourrnm! of Forecasting, 37, 44.597,
bt dol.org/ 10, 1016/ i forecast. 020,02 005

18] Forecasting the Macra Determinants of Bank Credit Quality: & Non-Lnear Perspective {2020)
[weth M, Fallanca and A F, Forgione|, owsnal of Bisk Fingace, 21, 433-443,

19] Monlinaarities and Regimes in Conditional Corralations with Differant Dynamics (2020] [with
L. Bawwons], Jawrnal of Eranometrics 217, 495-523

.II:I] Clustering Space-Time Serias: FATAR as a Flexible 8TAR Approadh {2019] {wath M. Muscciardi},
Advences In Date Amaiysls end Clossificoton 13, 175194,

21) Comitsining Sharp and Smooth Transitions in Volatility Dynamics: @ Fuzzy Regima Approach

(2028] {with G0, Gallo), Jowme! of the Aopm! Storistice! Socery- Sevkes O Applied Sharcistcs, 67,
549-573

22| Cataset for Patrobasm Based Stock Markets and GAUSS Codes for SARMER [2017) (with
AA 4 Khalifz and P. Bertuccelli), Dota 8eigf, 10, 421435

23} Adding Eloxibility to Markov Switching Modals [2018), Statistical Modelling, 166}, 477458

24} Modaoling the Dependence of Conditional Correlations on Market Volatiity [2006) [with L
Bawaens), Asurngl of Busingss ang' Econamic Stonistics, 34 (2], 254-168
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25} volatility Transmissbons perass Currencies and Commodities with US Uncertainty Measures
(2016] |with A8 A: Khalita, 5. Harmsnowdsh and 5. Ramchander], Marth American Jowenol of
Ecanoetvics ond Fimarce, 37, 63-33.

26} Spatisl Effects in Dynamic Conditional Correlations [2016] (with 8. Mucciardl and P
Bartiscelli), Journel af Apphed Statistics. 43, 604-626,

27| Procendings of the 15t Internotonsl Warkshop on Advanced Analytics and Leaming on
Temporal Data (20315) (Editor with & Dousal-Chowakiia, LA Vilar Fernandez, P-F. Marteau, A
E. Maharal, & M. Manze Fernsnde:, M-L Meoalae), Peste, Portugsl, September 15, 2045,
huep:feeur-wiangfiol-14325/

28| Capruring the Spillover EMect with Multiplicative Error Modebs [2015], Communicetiond in
SratiEtics-Theary ond Meihads, 44, 3173-3191

29| Financial Clustering in Presende of Deminant Markets (2015) (with R, Gargano), Advances in
Dot Anslysis end Clasigfieation, 9, 315-339.

30| Extracting Partfalio Maragameant Strategies frorm Valatility Transmission Maodeks in Regime-
changing Environments: Evidence from GOC and Global Markets {3014) [with &.A:4 Ehalifa
and 5. Hammoudeh], Ecanomic Aodeliing 41, 365-374.

i) volatiity Clustering in the Presence of Time-Varying Model Parameters [2013), fowrnal af
Apaiied Stotistics 40, 301-015.

32} Volatility Swings in the US Financial Markets {2013] {with G.M. Galla), in Complex Models end
Computational \ethods in Siotistics [Grigeletio M., Lisi F, Petrone 5, eds. ), Springer, 1375148

33jaA GARCH-Variance Deperndent Approach to Madelize Dynamic Conditional Correlations
12012), faurmal of Apalied Siotistical Scignce 20, 101-118

34 The Factorial Reypmmetric Multiplicative Error Made!: Preliminary Results (2012}, Quaderni di
Strbition 14, 181-1804,

3504 Realistie Model for Official Interest Rates Movements and Their Consequences (2011)
teith L. Tena Horrilha), Apphed Economicy 43,4431 -4447

J6) Assel Allocation Using Flexible Dynamic Cofrelation Models with Begime Switching (2000),
Quantipeiive Fingooe 10, 325-338

37 Ohustering Mutual Funds by Retumn and Risk Lavels (20000 (with F. Usi), i Mathematice! ond
Statistica) Medhods for Actuerial Scieaces ard Fimmace (M. Corazza, © Plazi Ede ], 1E83-191,
Springar.

AE) Turning Podnt Detection Using Markay Switching Models with Latent Isformation (2010, 0
Date Anafysis and Clessfication (C. Lauro, F. Palumbo, B, Greenacre eds.), 337-344, Springer.

33 Analyzing the sign of financial local trends via Hidden Markay Madels {2009] (with . Bicego,
E. Grosso), Medium for Econometric Applications 16 (4}, 16-23,

40} Statistics for Spatic-Temporal Modelling, [2008), |Editar with D. Cocchi, J. Matay, £ Mantes,
E. Porci, A. Usai), EDES, Sassari

A1) & Teme Varying Hidden Markov Model with Latent Information (2008), Stetistica) Modelling
B, 347-366.

42)A Hidden Markov Model approach to tassily and prediet the sign of linancial local trends
| 20085 (with b, Brcepo and E. Grossa), in Froc. WAFR Inl. workshop on Statistcal Techniques in
Fattern Recognition (3PR2Z008), Lecture Motes in Camputer Sciendce 5342, B52-B61.

43)Medils to Date the Business Cwile: the ltafian Case [with G Brumo) {3J00B), Econormic
Modeliag 25, 835-911,

44 Evaluating the rick of pension funds by statistical procedures [with &, Trodda) {2008), in
Tramsition Ecamamies: 215F Centwrp lisues and Challenpas |G, Lakates Ed ), Ch. 7, 189-204,
Miowa SCence Pullisher, Hauppauge, NY,

45| Classifying the Haltan penslon fumds via GARCH distance [with A Trudda) (2008], in
hathemoatico! amd Staistioe! Methods for srance and Fneace (Eds, O Perna, M. Sibilka
Eds.}, Springer, 1E3-197,

46) Testing for Equal Predictability of Stationary ARMA Madels (with U, Trisceal (2007), Joung)
of Appired Storistics 34, 1091-1108, i

47} Frantiers in Time Serles Analysis (Editor with & Banerjae g G0, Galla) (2006, Oxford Bulletin
aof Eranamies gnd Stodistics 6B, issue 51

A8 Imputation af Missing Veluees for Longitedinal Data: an Application to the Italian Building
Permits ['with F. Bacchini and R. lanpeccene| (2006}, Rivite L)Feiale di Sertiaicn 1, 27-42,

491 The Chaice of Time Interdal in Seasonal Adjustment: a Heuristic Approach {31006], (with G.
Bruno), Slatistical Papers 47, 393-417

S0)Extracting & Common Cyele lrom Series with Different Frequency: An Application to the
Ialian Ecenomy (2005 Jewras! of Business Cpcle Measuremeant and Analpsii 2, 407-830..

S5i)Continuous Time Maodels fo Extract & Signal in Presence of Iregular Surveys [with R
lannaccone) 2005} Stebstice & Applicazioni 3
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52| Dating the |tafian Busin=ss Cycle: & Comparison of Procedures (with G, Bruna) |2005), in
Busivess Cpeles: Covntey Expariencas |Ed. W, ¥ Ramani), The ICFAl Uneversity Press, 30-49,

53 Classifying the Markets Valstility with ARMA Distance Measures [2005), Quodersi g
Statiskics, 6, 1-19.

54) Measures to Evaluate the Discrepancy between Direct and Indirect Maodel-Based Seasonal
Agdpustment [2002], {with U. Triacca], Jownel of Officid Stativics 18, 510:530. & smthesis
ol this article was seletted and published on Guokty Contral ond Appifed Stotistics, (2004,
49, 0395,

55 The Stack and Watsen Model with Markov Switching Cynamics: an Application ta the
Italizm Business Cycle (2001] Statirica Applicato, 13, 413420,

S6) Awversione &l matrimonio? L'esperienza defla popolasion= irlandese dopo la grande
carestin (LBS1:1911), (with L Kennedy, L Paril, Popalorions e Stovia (2000], numero
unica, 75-95

ST) miagione in lualiz [1970-1996): non lineaith, asimmetrie @ cambiamenti di regime {1999,
I:wi'lh G. M. Gallo], in Ficerche guonditotive per fo poiitico economica-1597, Banca d'Halia,
171:446.

58)Regression Diagnostic Technigues to Detect Space-to-Time Ratios in STABMA BMadels,
fwith &, M. Gallo) METRON [1902) 582 n 3-4, 1287145

For a complete bS5t see

https:/isites.oooe com/siteledoardootranto’home/publications

Papers: 40 [Scopui); 32 (Wos) 148 |Google Scalar)
Citatians: 493 {Seapuas); 387 {\Wasl; 1378 [Gaogle Schalar)
H-ipdear: 12 [Soopus); 10 {'Was); 19| Google Schalar)

2007 Prize for the Soentific Procuctivity [Socdal Science Area], Universth di Sassasi
20121 Prize for Sclentific Productivity 2004-2008 (Experimontal Sciandes Area|, Universith di Sassar

MURST px 20%

18486: “implicanon| per la macraecanomia della natura dei dati indsiduall™: Uinit of Ficenze

1848 "Analis aconometrica dinamica per sstem| in fase &l transizions e camblaments sEruttursli=;
Unit of Ferenaa

ChR:

1997 “Metodi nan finear = di simulaziane in econamia e fimanza™; Universita di Firenge
1548-1595: "Analisi, simulaziani e previsioni in econamia @ finerza: metodi non Eneari”® Universits di
Frenme

EC-FPS munded-praject 2000-2002: “Busy-Tools and Practices far Business Cecie Anabysis": European
projecl Partmpers: [stat, INSEE, INE, JRC GREQAR, CI5E CHEST. Unit of Istat (Koma),

PRIN:

2001: “Madelli Stocastici e Metedi di Sémulanione per |'Analisi di Dati Bpendenti™; Unit of Firenze
2003: “Specificazions, stima e verifica di model convarsabili latentt per |o studio » iz previsions i
dprie starsche economicke e finanziarie™: Unit of Firenoe

2004: “Madelli econametrici per la studio dei meccanismi & trasmissione di notizie 8 per Vanalisi
delle interdipendenze der mercati fmanziar ewropei nef contesto dedl'allargamento dell'Uirdone®; Wnit
of Firenze

2006: “Il costo ecanomico dei reati: stima delle componanti specifiche a degh affatti distarshvi
generali”; Linet of Sa%sari.

2008: *Decisionl dinvestimento e di portafoglio, imeerferioni finanzarie ¢ performance
macroecorameca”™; Wit of Sassari.

Research Project 2011-12: “dsymmetric informatian, walatdity spillover and global Haﬂglng"'. King,
Fahd University of Patroleum and MMinerals, Dhachan |Saudl Arabda)

-Local research grants

194%8; “Problemi & matodi di analls di alceni fenomeni demagrafict della regione Sardagna®:
Universita di Sassari

2001 “La popalazions della Sardegna alle soghie def Terio Millennio, Tendenia evolitive di lungo
parioda & prospattive par il futues®; Unlvarsits di Sessar

2004 "M madelli statisticl per Panalisi dei marcat finanzianl”; Universitd di Sassan; Principat
invastigatar (P

2005; “nipdelli statisticl multivariat per cambizsment) sorumiurad™; Universica di Sassari:Pl

| #00&: "Modell statistici per be previsbonl delle serie sariche”; Universita di SassariPl
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00T “WModalli statistics per soelte ned mercatl fimanziars® | Universita di SassaciPi

2R “Classdicazipne di serie finangiarie®; Uinwersita di sassarl; PI

“Progetto di icerca di base:

DOE: “Inwestimento in conoscenza, imperfezion finanziarie a swleppo econamaing ragianale™; Unit of
5540

B10: *Un‘analisi comiparata a livello regionals del residue fiscale, dalle sue componenti g ded sued efferti
egli witimi guindicl annd.”, Unit of Sassarl

011; "Messa a punto di metedologie e sistemi di supperte per la valutazione del rischio 4! ncendio in
rdizicni meterectogicha estrema”, Unit of Sassan

saarch & Mability 2015 “Analysis of Financial Markats: realized measures, the cross-section of eguity
phurns, and mutus fund returns, volatilsy clustering and correlation determinanss”; Universita di
easina, Universisé catholigue da Louwsing Imperial College Business Schood of Londan

faree for the following [owrnals: Advances in Data Aralysls and Ciassification, Applied Econcerics,
letin of Econamic Research, Communicataons in Statlstos: Theery and Methods, Computational
tatisties and Data analysls, Czech fournal of Economics and Financs, Econometnics, Econometnics and
atistics, Economic Madalling, Econametrics, Empirical Ecemomics, Internatanal Journal of Forecasting,
aurnal of Econometrics, lournal of Financial Econametrics, kaurmal of the Armerican Statistical
ssaciation, Joumal of Agolied Econometrics, lournal of Applied Statistics, lournal of Business and
cofnomic Statistics, lournal of Business Cycle Ressarch, lournal ol Boanometrics, laurnal of Multivanate

Iysis, dournal af Offical Statistics, Oxford Bulletin of Economics and Statisties, Quadenni di Statistica,
anfitative Finance, Quarterdy Rewliew of Econemics and Finamoe, Satistcal Methods and Applications,
ourEm Manapement, Stiedies in Thegsetical snd Applied Statistics [Springer serims).
feree for baoks of Cambridge University Press.
feree lor research projects of the Mational Science Center, Poland.

mier of the Toplc Board of “fournal of Risk and Fnancial Management”

mber of the Advisory Beard of “Blagfcanamics” |Dipertimento di Econamia, Universita di Messina|
ditorial cormmitieas:
rralations and Comawements In Fimancial Markats {Geest Editor with AF, Fnri.lnhej (2021); lournal of
fiisk and Finandial Management

Procesdings of the 1st Intemational Waoeshop on Advanced Analyiics and Learnlng o Tesmparal Data
(2015 (Editar with & Doual-Chowakrla, LA, vilar Fernande, F-F, Marteau, & E Maharaj, & M. Alonso
Fermandaz, M1, Micolag], Porko, Portugal, Saptember 11, 2015
Statisties for Spatia-Tamporal Modalling (J008), (Editar with D Cocchl, | Matey, F. Montes, E. Porcu, &
Lisai], EDES, Sassari.

Fromgiers in Time Series Analysis (2006) {Edibor with A Banerjes, 6.0, Gallo), Saford Bulletin of

Eccnomics and Statstics B8, issue 51

L'appiicazions dejle nuawve tecnichs di destagionalizramone presso lstat {Chairman), Roma, 2000,

ird Annual Meeting of the ESFEM M Metwork (Chairman), Porto Conte-alghero, 2004
Fronteers in Time Series Anatysis, Olbia, 2005

kihop or Estemating the Cast of Crirme, Sasari, 2008

International Werkshop on Spatic-Termparal 8adelling (METRA 4], Alghero, 2008
“Models tor the analysis ol velsetility in fingncisl markets”. Section of CLADAG 20049, Catania, 2009
“Changes in volatility énd correlation dynamics” Section of CFL 2043, London, 2013
!'EFE 2014, Pisa, 2014 (Member of the Scientific Prograrm Committee)
"Modeling Multvariate Financial Time Seried” Section of CFE 2014, Pisa, 3014
Europaan Conlerence on Mathine Learning and Principles and Practice of Knowledge Discovary 15
[IEEHI..I'FKI]EI 2015) Warkenop tn Advanced Analytics and Learning on Temaoral Data, Porta, 2015
!'l.l'ni.ltilil'l.- modeling and correfation i financal markets” Section of £FE 30145, Landon, 2015
;".l'n'utl::hnp “Fecent adwances i Ecomometrics”, Messina, 1018
([European Conference on Machine Learning and Principles and Practice af Knowledge Discavary 3016
;’l'l'n-rkﬂ"lﬂlﬁl. and Tutarials |ECML/PEDD XAE]; Workshop on Advanced &nalytics and Learmeng an
Temparsl Data, Riva del Garda, 2016
?_"'-'-’::l af Stuedies in Fmancial Econometrics”, Messina, 2016
"Forecasting and Yaolatility” Section of CFE 2006, Sevilio, Mk
Sevanth Italian Congrass of Econometrics and Empircal Economics {ICSEE], Messing, 2017 [Member of
the Program Committes]




Invited Talks [Recognising and Farecasting increases and Docreases in Fnancial Markets via Hiddan Markoy Models”,
rkshap "Modelli = Metodi per Serie Storche Rnanziane®, Fadowva, 2006

"Evaluating the Risk of Pension Funds by Statistical Procadures”, 515 3007, Trovigo

CSkatistical Methods to Detect Twrping Points”, Undeorsidad Privada de 3anta Criz de la Sierra (Bolea),

20

“Flodeding Wolatility Subiject 1o Changes of Regimes”, arganized session Time series models for markat

risk prediction, ERCIM Confer=nce, Londan, 2010

“Classification of Yalatdity in Preserce of Time Varying Paramaters”, solicited session Classification

probiamsin finance, CLADTKG 3041, Pavia

“Reafized valatility and changes of regimes”, specialized session Recent advances intime serles analysis,

S Ca. 2011, Padava

"The Factarial Asymmetric Multiplicative Error #odel”, \Warkshog “Recent Deveopmants in Thme Series

Wnabysis”, Saszar, 2012 and Workshop “Recent Developments in Financial Teme Series Analysis®,

Salerno, 20132

"Spillover effects in the walatility of fmancial markets: & MEM aporoach®, Brunel Linmvessity, Lardon,

Fa by ]

Modeiing the Dependance of Conditional Carrelations an Yolatibty®, srganized session Multivariate

{atibty Models, CFE Canference, Ovleda, 2012 and CORE, Université Cathallque de Lowwvaln, Louvain-

‘La-heuve, 2013

Wolatility Dependent Condstsanal Correlation Models®, soliciied sessipn Unobservabla Faabure

BTRLTON In Fimarde, 345 2003, Bresdia

Financial Clustering In Fresence of Dominant Markets”, argarized invived seassion Classifaation and

iscriminant procedures for dependent data, ERCIN 2014, Pisa

Long and Short time dynamics in Realized Covarianee Matrices: o Bobust MIDAS Approach”, organized

ession High-frequency data in Ecenomics amd Finaace. ICRAS conferante, 1o be hedd in May 2022,

ETURIE

Smooth and Abrupt Dynamics in Financial Volatiby: the M5-MEM-MIDASY, solicited session Statistics

or Finance: new madals, new data, 515 2022 conference, Lo be held in Juna 2022, Caserta

|ltalian Statatical Sodety)

REMAS [Centra Ricerche Economiche Mard Sud)

inancial Econemetrics (CFE Network]Time Series Econometrics [CFE Network)
conometrics and Fnance (ERCIM WG

Affiliations in Scientific Soci

niversicad Frivads ce Santa Cruz de la Sierra, March-agril 2009
niversitat di Valencla, May-lune 2010
rraaulii Center 18] of Lesanne, May 2017

Visiting positi

et fo ORI
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