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Fhd In Statistics, Universith di Gari {1397)
Laurea hagna cum laude in Economics |curmicwbum in Statistics), Universith di Firenze [1933]

& 2011-Present: Full Professor of Statistics [Universith di Mestina)

| 2006-hAar 2011: Associate Professar of Statistics [Universita di Sassari)
e¢ 2002-1ul 2006: Lecturer of Statistics (Unhersitd di Sassari]

pt 1998-Dec 2002; Researcher in Statistics [|stat)

rdinator of:

orking group on Seasanal Adjustment {lstat, 2000-2003)

lor's degres |n “Turisee Culturahe = DAMS" [Unbversith di Messing, Jan 2013-Sept 2015)

ction of Statistics and PAathematics of the Dipartimento di Economia, Universita di Messina {lun 2016-
st}

Irector of the Statistical Centre of Universith di Messina (Cict 2013-Dec 2015)

elegate of the Rector {Universith d& Meigina) far track B {"Ecanomic and firancial sustainability of
and tarmitores”) of the sa-callad NARP extended partnerships [lan 2022-presant]

re for WORE 2011-2004

Time serics anabysis
Space-time series
barkow Switching models
Model-based dustering
I| Volatility of financial markets
| Comavements and correlations In financial markess
Large covariance matricas
Compaonent models
Forecasting



TBH.GMI'IH E:pam"ﬂ 1596-07: Statistica, Facaltd di bngegneria, Universith di Frenze.

1997-54: Statistica, Facolth di Economia, Linkearchtd of Sassari

153E-93: Econometria, Facolta di Economla, Universitd di Sassari,

1593-2000; Econametria, Facoltd i Economia, Unhversitd di Sagsar,

2000-0v1: Econometria, Feoplts di Economia, Uriversitd di Sassad,

2001-02: Statistica, Facoltd dl Economia, Universis di Sassari; Econometrla, Facalth di Economia,
Uriversitd di Sassari; Dastaglonalizzazions delle seria stariche con TRANSO-SEATS, lstat; Sarie Stariche
& Destagionalizzazlone, Agengia delle Entrate, Roma,

#002-03: Statistica, Facolth di Economia, Universith di Sassar; Economatria, Fecolth di Eeonomia,
Urirersita i Sassari,

003-04; Economatria, Facolt df Economia, Universits d Sassar; Statistica, Facalth di Econamia,
Universits df Sassari; Statistica del Turdsmo, Facoltd di Economia, Universith di Sassari: Elementi di
Statistica di base, Mastar [n Finanzs, Facalth di Econamia, Unbsersits o Plea

F004-05; Statistica, Facoltd di Economia, Universith di Sassarl; Econometria, Facolth di Econamia,
Universita o Sassari;

2005-06; Statistica, Facofta di Econamia, Universith di Sassarl; Statistica del Turisma, Facalta di
Economia, Universita df Sassari; Metod Statistic] per FEconomia, Facoith i Ecenomia, Unhersita di
Piza;

2005-07T: Statistics, Facodth di Economis, Universith di Sassarl; Statistica del Turisma, Facalth di
Econamia, Liniversitd di Sessari; Tecniche di Previsione per I'Ecomoemia, Facalts di Economia,
Liniversisi di Sassari; Matodi Statistic per "Economla, Facolta i Economia, Universith di Pisa;
L'utiizzo defia statistica all'interma dellazienda, Universits di Sassar; Statistica per | Decisioni
Aziendak, master in Econsmia Aziendale & Maragement, Dipartimento di Economia Ariendale,
Linharsita di Pisa,

007 -08: Statistica, Fecoltd & Econamia, Univessith di Sassarl; Statistica del Turismao, Facaltd di
Econamia, Uiniversits di Sassari; Tecniche di Previgone per I'Ecancmia, Fasalth di Eeonomia,
Universiti di Sassarl; Metodi Statistici per PFEconomia, Facolta o Economia, Universith di Fisa;
Strusmemrti o Statistica per e Decisiond Aziendali, master in Economia Azlendale & Management,
Dipartimenta di Ecoromia Azlendale, Universiz di Pisa, '

200E-09: Statistica, Facoitd il Economia, Universith di Sassari; Statistica dal Turlsma, Facolts &
Ecmnomia, Unhversita di Sassar; Stramentl di Statistics per le Decilon] Azlendall, master In Economia
ArEndabs & Management, Dipartimento di Econoimia Aziendale, Univarsita of Plea; Statistics per
Fimpresa, master In Management Aziendale, Dipartimante di Economia Aziendale, Universit di Pisa.
2009-10: Strument] di Stagistica per le Decisioni Afendall, master In Economia Sziendale e
Management, Dipartimento di Economin Aziendale, Universita i Pisa; Statistica, Facoltd d|
Economis, Universita di Sassarl, Metodi Statisticl per le Decisioni Economiche, Facolta ¢ Econamia,
Liniversity di Sassari;

2010-11: Statistica, Facoltd di Economia, Unlversith di Sassarl: Metodi Statistici per le Dedsion
Econamiche, Facolts di Economia, Universita di Sassarl; Statistica gal Turismo, Facolts di Economia,
Univarsits di Sassari; Basies of Statistics and Econemetrics (Module 1), International Doctoral
Program In Ecenomics, Scuels Superiore Sant"Anna di Pisa; Laboratorio o Metad| Statistic per |e
Dedisiend Snanzlarie, Master in Finanza, Banca ¢ Impresa, Facolts df Econamia, Universith di Sassari,
20 1=12: Principl dl Statistica and Statistica Genarale, Facokts di Sclenre della Formazisns, Universita
dagli Stud o Messina; Statistica del Turisma, Facoltd d Sclenze dalla Formasione, Unlversica degli
Studi di Messing; Labaratario di Stetistica Sperimentals # Economia Cognitive, Facolts o Scenre della
Formazione, Unhversita degl Studi di Nessina; Basics of Statistics and Econametrics (Module 1),
Inteérnational Doctoral Progmm in Econombes, Scuala Supnriore Sant'anna di Plsa; Laboestorio Dati
Tirnee Series, Master In Finanzs, Banes & impresa, Facoltd di Econemila, Universith di Saasari,

I012-13; Principi di Stathtica, Statistics, Statistica Generale and Statistica Applicats, Dipartiments di
Scierze Cognitiva, defa Formazione e degh Studi Culturali, Universith deglh Studi di Messins;
Laboratorie di Statistica Sperimentale & Economla Cognitiva, Dipartimenta di Sclenze Copnitive, della
Formazions o degh Studi Culturall, Universith degli Studi di Maessina; Basics of Statistics and
Ecanametrics (Module 1), International Doctoral Program In Econamics, Scuols Sugericne SantAnna
di Piza,

2013-14: Principi di Statistics, Statistics, Statistica Generale and Statistica Economica, Dipartine nbs
di 5eenze Cognitive, della Formazione & degli Studs Culturali, Universst3 dagll Svudi di Messina:
Laboratorio di Satistica Sperimantale & Economia Cognitiva, Dipartimento di Scienze Cognitive, della
Formazione e degh Studl Culturall, Universith degl Studi di Messina; Statistica Generale per i
Turigma, Dipartimento di Sclenpe Copnitive, della Formazions o degll Stud] Culurali, Unbearsith dapli
Studi di Messina; Basics of Statistics and Econcemetrics (Module 1), Internatlional Doctoral Pregram in
Economics, Scunla Supariors Sant'Anne di Fisa; Quantitative Technigues 2, Madule 1: Base Statistics
ard Linear Begression, Dottorato in Scente Economiche, Unbersith di Messina: Tourist Custosmer
Satisfaction, Master Univarsitario "Esparto in management, in struttura alberghiere, agenzie di
viaggio e bour opgrater”; Univessitd di Messina.
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15; Statistica, Dipartimento di Sclenze Cognitive, della Fermazions & degli Stud Cultural,
niversita deghl Studl di Messing; Statistica per e Scienpe Cognitive, Dipartimenmta di Stence Cognitive,
Ila Fosmazione e degll Studi Cutturall, Universith degl Studi di Messina; Statistica Gererale per i
rismo ard Anallst del Datl Terdtoriali, Dipartimento & Science Cognitive, della Formarione & degli
wdl Catturall, Unbesrsitd degll Stud oF Mesging: Badics of Statitics and Econometrics (Madula 1],
nternathonel Docteral Pragram in Economics, Scunk Superiors Sant’ &nma i Pisa; Cluantitative
Technlgues, Module 1: Base Statistics and Linear Regreszion, Dattarato in Scienze Economicha,
Liniearsita di Messina.
2015-16: Statistica Generale, Dipartmente di Scienze Cognitive, Psicologichs, Pedagegicha & degli
Studi Culturali, Universith degh Studi di Messina; Statistica per le Scienze Cognitive, Dipartimento di
Sienee Cognitive, Psicologiche, Pedagogiche e degli Studi Culturali, Universita dagli $hudi di Massina;
Statictica Generala per il Turismo and Analis disi Dati Territariali, Dipartimenta di Sclenze Cognithes,
Psicotogiche, Pedapogiche & degh Studi Culturali, Universita dagh Studi di Messina; Modell Statistid
per |a Finanza, Dipartimento & Economia, Universita degh Stwdi di Maessina; Baslcs of Statistics and
Econometrics (Madule 1), International Doctoral Program |n Economics, Scucta Superione Sant'Anna
dil Piss; Econometrics (Module 1: Base Statistics and Linear Regression], Dottarate in Econpmics,
Managament and Statistics, Unbversita di Massina; Statistical and Econometric Models for the
analyiis of wolatility in finantal markets, Dottorato in Economics, Managemant and Statistics,
niversity di Messina,
2016-17: Statistica Generalz per # Turismo, Dipartmanto 4 Scenre Cognitive, Pslcologiche,
Pedagogiche e degli Studi Cutturali, Universith degll Stadi di Meassing; Modelll Statistici per la Finanza,
Dipartimento di Economia dell'Universith degli Studi di Massira; Basics of Statistics and Econometrics
{Module 1}, International Doctaral Program In Econemics, Scuola Superiore Sant"Anna di Pisa;
Econometrics (Afodule 1: Base Statistics and Linear Regression). Dattarats in Ezonomics,
Management and Statistics, Universita o Messina; Statlstical and Econometric Models for the
analysis of volatility In financial markets, Dotterato in Economics, Management and Siatistics,
Wniversita di Messina,
2017-18: Modelli Statistici per la Finanza, Dipartimento di Economia, Universich degll Studi di
Messina; Statistica, Dipartimento di Economia dell Universita degll Stwdl dl Messing; Basics af
Statistics and Economatrics (Module 1), International Doctoral Program in Economics, Scuols
Superiore 5ant'Anna di Fiza; Econometrics [Module 1: Base Statistics and Linear Regressioen),
Dottorato In Economics, Management and Statistics, Universita di Messina; Statlstics for Economics
ard Finance {Module 2], Dottorato in Economics, Managemant and Statlstles, Unbeersita di Messina,
2018-15%: hModelli Statisticl per la Finanza, Dipartimento di Economia, Uniwersita degll Studidi
Missing; Statistica Dipartimenta di Economia, Unhrersitd degll 5tud| di Messing; Econcmetrics
[Miadule 1), Internstional Doctoral Program in Economles, Scunla Superiore Sant’&nna di Plsa;
Econormetrics (Module 1: Bage Statistics and Unear Regression), Dettorato in Econamlcs,
MManagement and Statistics, Uiniwersita di Messina; Statistics for Economics and Finance {Module 2},
[ratiorato in Econamics, Management and Statistics, Unhoersita & Messina.
2019-20; Statistica I, Dipartimenta di Economia, Universita degll Soudl di Messina; Statistical héodeds
Tor Anance, Dipartimento di Economia, Universits degli Studi di Messina; Econometrics [Moduls 1),
Internatianal Doctorsl Program in Econamics, Scucta Superiore Sant'Anna dl Flsa; Economstrics
Il'lll:ldu-lt 1: Base Suatistics and Linear Regression], Dottorato in Economics, Managament and
Statistics Universita di Messina,
20A0-21: Statistsca, Cipartiments di Economia, Universita dagll Studi di Messina; SSatistica ll,
Dipartirmento o Economia, Universita degh Studi di Messina; Statistical Modals for Finanoa,
Dipartimento di Economia, Universits degh Studi di Messina; Econometrics (Maodule 1; Base Statistics
and Linear Begression], Dottorato in Economics, Managemant and Statistics Univarsits di Messina;
stetstical and Econometric models—Madels for financial data, Dottorato In Economics,
Management and Statistics Liniversitd di Messina.
2021-22: Statistica ||, Dipartiments di Economia, Unhversith dagli Stud| di Messina; Statistical Modals
for Financs, Dipartimento di Economia, Universitd degll Studi di Messina; Economeatrics (Module 1:
Base Statistics and Linsar Aegression), Dottorato In Economics, Banapemeant and Statistics Unversita
di Meszinag; Statistical and Econometric modek —Models for financial data, Dottorata in Ecenamics,
Management and 5tatistics Universith di Messina,
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i} Does crime affect the economic growth? [2010] (with C. Detotte], Kyklos B3, 330-245, (264
citations)

2} Volatility Spillowers, nterdependence and Comovements: & Markow Switching Approach
[200E} (with G. M. Galla), Computational Statistics and Data Anabysis 52, 3011-3028. (150
citatiors)

3] Clustering Heteroskedastic Time Series by Model-Based Procedures (2008), Computational
Statisties and Data Analysis 52, 4685-4694. /97 citations]

4] ldentifying Financial Time Series with Similar Dynamic Conditional Carrelation (2010,
Computational Statistics and Data Analysis 54, 1-15. (59 dotions)

5] Patterns of Volatility Transmissions within Regime Switching across GCC and Global MBI'I:EH
{2004) (with A& A Khalifa and 5 Hamemoudeh], International Beview of Economics and
Finance 29, 512.524 (58 citotions)

6] A MNonparametric Bayasian Approsch to Detect the Number of Regimaos in Markov Switching
Maodels (2002) (with G. M. Gallo], Econometric Reviews, 21, 4774596, (55 citotians)

7] Wotatility Transmizsion Arrass Maskets: A Mult-Chain 8arkoy Switching Model [with G.A
Galla) (2007}, Appled Financlal Econamics 17, 655-670.754 citotions)

B) Forecasting Realizad Velatility with Changing Average Volatility Lowals [2015] [with G. ke,
Galla}, International Journal of Forecasting, 31, 620-634, (51 citotians)

9) Cyeles In Crime and Economy: Laading, Lagging and Coincident Behaviors [2012) (with C.
Detatto), Joumal of Quantitative Criminclogy 28, 205-317. 49 otations)

10} The Multi-Chaln Markoy Switching Model (2005), Journal of Forecasting 24(7), 513-537. (4F
cite bigngf

Cthir publication:

11] Medelling Reslited Covariance Matrices: & Class of Hadamard Exponential Models (2022}
{writh L Barwwens], Jowrng! af Finaneial Ecanametrics, anlineg,

12] fﬂmmnm mnrhﬂhf in 'Ih= Emup:an rulurru during COVID-13 p.lrhdemh: B Partitioning
Around Medoids with noise cluster based on spaca-tims autorspressive models (2021} (with
P, D'Urso, M, Mucciaed], . Vitals), Spatiol Stotfstics, forthcoming,

13) On Classifying tha Effects of Policy Announcements on Violatility (2021} (with G. M. Galla, D.
Lacava), internatisnal foureal of Agprosimote Beasoning, 134, 23-33.

14} Reducing Bias of tha Matching Estimator of Treatment Effect in a Mnamarlnwmt
Evaluation Procedurs (2021) {with MG, Campols and &, Di Pino Incognita), SISEO1E, Springer,
fartheaming.

15) Do different models induce changes in mortality indicators? That ks 3 key question for
ewtending the Lee-Carter modal [2021) [with A M. Debon, 5 Haberman, F, Montes),
Interpationa’  Journsl of Eodronmentol Aesearch apd  Pubiic MHealth  18(4), 2304;
hitps:y/fdolsrg/ 10 3390, orph1B042204

16)Do the Determinants of Mon-Performing Loans Have a Different Effect over Time? A
Conditional Correlation Approach (2021) {with M. Fallanca and AF. Forgione), founa! of Risk
and Fimancls! Mesagement 14, 21, . hstps:fidol.orgl 10,3390/ rm 14000021

17) Realized Volatility Forecasting: Robustmess to Measuremant Errors (2021) (with F. Cipollini
and  GM.  Gallo),  internotionel  Journel  @f  Forecastig, 37 £4-57.
https:/ /ol org/ 10,1006/ iforecast. 2020.02.005

18] Forecasting tha Macro Determinants of Bank Credit Guality: A Non-Linear Perspective (2020}
fwith M. Fallanca and AF. Fogione], fournal of Bisk Finance, 21, 473-443,

19] Monlinearities and Regimes in Conditional Correlations with Bifferent Dynarmics [2020) (with
L, Bauwezns), Jorrnal of Economelnics 217, 406-522,

20) Clustering Space-Tima Seried: FSTAR a2 & Flexible STAR Appmamlznm fwith M. Mueciardi],
Adwraces in Datw Analysls and Clossifiaotion 13, 1751949,

21] Cormbining Skarp and Smooth Transitions in Volatility Dynamics: a Fuzzy Regime Approach
(2018) {with G.M. Gallo), Jawnal of the Royo! Statistical Sockety- Series € Applied Stotistics, 67,
543573,

11| Dataset for Petroloum Based Stock Markets and GAUSS Codes for SAMEM (2017) (with
AA K Khalifa and P, Bertuccelll), Date Brisf, 10, 471-435,

23] Adding Flexibility to Markow Switching Models [2016], Statistical Modelling, 16(5], 477-498.

24| Modeling the Depondence of Corditional Correlations on Market Volatility (2008] fwith L,
Bauwens), Journal of Business ond Econdave Statistics, 34 (2], 254-268,
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25) Violatility Transmissions scross Currendies and Commodities with US Uncertalnty Measures
[2016) (with AAA: Khalifa, 5. Hammmoudeh and & Ramchandar], MNorth Americon Jourme! of
Ecanadmics and Finance, 37, 63-83.

26)5patial Effects in Oynamiz Conditionad Correlations [2016) {with 81, Mucciardi and P,
Bertuccelil, Journal of Appliled Stotistics. 43, S04-626.

27| Proceedings of the 1st International Warkshop on Advanced Analytics and Learning on
Temporal Data (3015) (Editor with &, Dougzal-Chouakria, LA, Vilar Femandez, P.-F. Merteau, A
E. Maharaj, & M. Alonso Fernandez, M-l Micolas), Porto, Portugal, September 11, 2015,
ittpeffemur-wi org/Vol-1425"

ZE) Copturing the Splover Effect with Multiplicative Ervor Models [2015], Comvrunizations in
StotEscs-Theory rad Methods, 44, 3173-3191.

29| Financial Clustering in Presence of Dominant Markets [2015) (with R, Garganol, Advances in
Dato Anslysis ond Classification, 9, 315.338,

30| Extracting Portfolin Management Strategies from Volatllity Transmission Models in Regime-
changing Environments: Eviderce from GCC and Global Markets (20L4) [with AJh:f: Khalifa
ard 5. Mammaoudeh), Foonamic Modelling 41, 365-374,

31)Volatility Clustering in the Presence of Time-Varying Model Parameters (2013}, Journa! of
Appked Stotistics 40, 501-915.

32)Volatility Swings In the US Finandal Markets [2013) [with G.6, Gallo), In Complex Models and
Computational Methods in Statistics (Grigoferto M, Lis( F., Petrone 5, eds ), Springer, 137-148

J3)A GARCH-Variance Dependent Approach to Modelize Dynamic Conditbonal Correlations
(2012}, Jowrnel of Applied Stotistical Science 20, 101-118

34) The Factorial Asymmetric Multiplicative Error Model: Praliminary Results (2012), Quodern o
Steelisticn 14, 181-184.

35)A Realistic Moded for Official interest Rates Movements and Thalr Consequentes |F011)
[with I, Tena Horrillo), Appied Ecangmics 43,4431-4447

36) Asset Allocation Using Flexible Dynamic Correlation Models with Regime Switching {2010},
Quantitelive Faonce 10, 125-338

37| Clustering Mutual Funds by Return and Risk Levels (2000] [with F. LsT, in Mathematicol and
Stetisticel Aethods for Actuons! Soences and Aoence (M, Corazza, C. Pizzl £ds.), 183-191
SpFinger.

38)Turning Point Detection Using Markav Switching Madols with Latent information (2010), in
Date Anafysis and Classification (C, Lauro, F. Falumbo, M. Greenacne eds.}, 337-344, Springear.

35} Analyring the sign of financial lacal trends via Hidden Markov Modals [2008) [with M. Bicega,
E. Grasso), Medivm for Ecomametnic Applicotions 16 (4), 16-22,

40) statistics for Spatio-Temparal Modeling, [2008), [Editor with D. Cocchi, | Matew, F. Montes,
E. Porcu, A Usai), EDES, Sassari,

41} A Tima Varying Hidden Markey Model with Latent Information (2008}, Stotistical Madaiing
B, 347365,

47 A Hidden Markoy Model approach to dassify and predict the sign of finandial local trends
(2002} (with M. Bloega and E. Grassal, In Prac. LAPR Ink. warkshap on Statistical Technigues in
Fattern Recognithon (SPRZD0E], Lecture Nites in Computer Science 5342, BS2-861,

43| Models to Date the Business Cycle: the ltsllan Case (with G. Brump} [2008), Fesaomic
Maodetling 35, 859-911.

44} Evaluating the risk of pension funds by statistical procedures (with A. Trudda) (2008}, in
Transitlon Econemies: 215t Cembury fssues and Chalfenges. (.M. Lakatos Ed), Ch. 7, 189.204,
Mowa Science Publisher, Hauppaupge, MY,

45) Classifying the italian pension funds vis GARCH distence [with & Trudda) {2008, in
Mothematicel ond Statistical Methods for Insweace ond Fimanes [Eds. C Perna, B, Sibillo
Eds.}, Springes, 185-157,

£E) Testing for Equal Predictabllity of Stationary ARMA Models (with L. Triscea) [2007), fowrnal
of Appiied Statisrics 34, 1091-1108,

A7 Frontiers in Time Serfes Analysks (Editor with . Banerjes & &M, Galla) (2006), Oxford Bulletin
af Economics and Statistes 65, lssue 51

48] imputation of Missing Vakues for Longitudinal Data: an Application to the Hafan Building
Permits (with F. Bacchinl and R, lannaccone) [2006), Riviste Ufficiels o Soolfstica 1, 27-42.

489 The Choice of Time Interval In Seasenal Adjustment: 8 Heuristic Approach [2006), (with G,
Brunm), Stotisticnl Papers 47, 353417

50) Extracting a Common Cycle from Series with Different Frequency: An Application to the
takan Economy (2005], Journal of Business Cycle Meoswrement and Anofyas 2, 407-430..

51)Continuous Time Modols to Extract a Signal In Presence of Irregular Surveys |with R
fannaccone] [ 2005), Stotistic & Applicazion 3
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52) Datéing the Itafian Business Cycle: & Comparicon of Procadures {with G. Brumol [2005), i
Business Cyoles: Covntry Experiences [Ed, V. V. Ramani], The ICFAI University Press, 30-45,

53) Classifying the Markets Volatiity with ARMA Distance Measures [2005], Quederni di
Sterisien &, 1-19.

54) Measures to Evaluate the Discrepancy betwean Direct and Indirect Model-Based Seasonal
Adjustment (2002}, (with U, Triacca), fourne! of Gfficial Stotistics 18, 521-530, & synthesis
of this article was sedocted and published on Quekty Controd ond Applied Stotistics, [2004),
43, 93:95.

55) The Stock and Watsan Model with Markov Switching Dynamics: an Application to the
Itaiian Business Cycle (2001} Stotistica Applicato, 13, £13:429.

5G] Awversione al matrimonio? Uesperienza della popolazione Ifandese dopo la grande
carestia (1B51:1911), (with L, Eennedy, L Pozl), Popolmione & Storo (2000), aumers
unice, 75-95.

57) Inflazione in Italia (1970-1996): non linsarity, asimmetrie & cambismenti di regime (1998),
[with G. M. Galla}, In Ricarche guantitative per fo politica economicn-1997, Banca ditalia,
3714060

5B) Regression Disgnastic Technigues to Oetect Space-to-Time Ratiod in STARMA Madels,
fwith G. M. Galla) METROW [1594), 52, n. 3-4, 129:145

For 3 complets list ses

hitps:/isites gooe.com/siteledoardootranto/home/publications

i Fapers; 40 (Soopus); 32 (WoS); 148 [Google Scholar]
Bibliometric indicators Cirations: £5% (Scopus); 387 [Wos); 1378 (Goople Scholar]
Hrindewe 12 {Ecopus]; 10 [Wes); 19 (Soogle Scholar)

Awards | 2007 prite for the Scientific Productivity [Sockal Scisnce Area), Universith di Sassari _
20132: Prize for Scientific Productivity 2004-2008 [Experimental Sciences Area), Universith di Sassar|

MURST e 440 %:

Participation to | 1595 “impscaziont per 1a macroaconamia defla natura ded dat individusl; Unit of Firenze
nationalfinternational projects | 1998: “Analisi econometrica dinamica por sistemi in fase di transizione e cambiamenti strutturaii®;

Unit of Firenze

CHR:
1987 "Metad| non linear e di simulagicne in economia e finanza®; Unfeersith di Flrenze
1938-19%5: “Analisl, simulaziani & pravidgiond in economila e finanza: metod non Bnearl™ Unisersith 81
Firemae
EC-FPS funded-project 2000-2002: “Busy-Tools and Practices for Business Cyche Analysls*: European
praject. Partners: Istat, IMSEE, INE, JRC, GRECUAM, CISI, CREST, Unit of lstat {Roma),
PRIMN:
2001; "Madelll Stocasticl @ Metodi di Simulagione per 'Analisi di Dati Dipendant™; Unlx of Firenze
2003: "“Specificazions, stima & verifica di madedli can variabii fatenti per bo studio ¢ ks pravisions &
s=rie storiche econpmiche e fimanzarie™; Uit of Firenze !
2004: " Madelli econometrd per lo studke ded meccan| smi 6 trasmissione di notizie ¢ per Manalis
delle interdipendenye del marcati finanegar eurapsl nel cantesto deli'allargamenta dell' Unlone™; Uink
af Firenee
2006: "Il costo economica del reath: stima delle componenti specifichs e degli effett] distorsiv
g=nerali”; Unit of Sassard,
2008: “Decisioni dinvestiments ¢ & portafaglio, imperfecioni finanzgiarie e performance
Fiacrascansmics”; Unit of Sassard,
Res=arch Project 2031-12; “Asymmatric information, volatifity saillover and globa! Hedging”™, King
Fihd University of Petroleum and Minerals, Dharhan [Sawdi Arabia)
-Lesal Fstearch grants
1998: “Probizmi e metodi 4l analis di alceni fenomeni demograficl della regione Sardegna®™;
Umiversitd di Sazsari
2001: “Le popolaziane della Sardegna alle sogie dal Terzo Millennia. Tendenza evohutive di lungo
iperizdo e prespettive per il futurs®; Unbsersith di Sassar
2004: "Nuowi medelli statisticl per Fanallsl d2l mercatl finanziar™; Unhversits di Sassark; Principal
inwestigaters (P1)
2005: "Modelli statistid multivariati per cambilarventi strutturali™; Uninersith di Sassari;Pi
2005: "Modelli statistic per le prevision defle sarie storiche”; Universits di Sassari;Pl
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Confarence Organizationy spplicazione delle nuove tecniche di destagionalizzazions presso I'stat (Chairman), Roma, 2000,

007 "Modelk statisticl per scaite nel mercati finanziar” | Uriversith di Sassari;?
P06 "Oassificaziane di serie finanziane”; Universith di Sassari; Pl
pgetto i ricerca di bags:
FO08: "Investiments in conoscenzs, imperfetion] fnanziarde » sviluppo economice reglonala”; Undt of
Sasear
BA0: “Un'analisi comparata a livello regionale del residun fiscale, delfa sue companentl & del suol effem
P il | quindiel anpil.”, Uinit of Sassari
011 “MWessa a punte di metodologie e sisterni di supporto per a valutazione ded rischio i Inoendio in
ondizioni meterealogichs estreme”, Unit of Sassari
Aesearch & Mobility 2015 "Analysis of Financial Markets: realized measwres, the cross-section of eguity
s, and mutisal fund feturng, volatiity dustering and correlation determinants®; Unkeersith di
gina, Universite catholigue de Lowsain, Imperial College Business School of Londan

Editorial Servicesy & for the following journals: Advancas in Data Analysts and Classification, Applied Econpmics,
Bulletin of Economic Research, Communications In Statistics: Theory end Metheds, Computational
ratistics and Data Analysis, Crech lourmnal of Economics and Finance, Econometrics, Econometrics and

tistice, Ecanomic Modelling, Economatrics, Empirical Econambcs, Internatianal Jawrnal of Ferecasting,
cusrnal of Econometrics, lowmal of Ananclal Econometrics, feumal of the American Statistical
issociation, Jowrnal of Applied Econometrics, Journal of Applied Statistics, baurns| of Business and
canomic Statistics, loumal of Business Cycle Resaarch, Jowrnal of Econometrics, Journal of Multivariate
Analysis, fournal of Oficial Statistics, Owford Bulletin of Economics and Statistics, Quaderni di Statistica,
Quantitative Finance, Guarterly Raview of Economics and Finance, Statisical Methads and Applications,
ourism Managament, Studies in Theoratical and Applied Statisthe [Springer series).
Aeferee for books of Cambridge Uniwersity Press
srae for research prajacts of the Mationa! Sclence Centar, Poland.
pMember of the Topic Beard of “Journal of Risk and Fnanclal Management”
Miember of the Advisory Board of “BlogEcenomics® (Dipartimente dl Economia, Undversith di bessina)
orial commitiees:
orrelations and Comavements in Financta| Markets (Gesst Editor with A F, Forgione) [2021), lownal of
Risk and Financial Managemant
Froceedings of the 15t intermational Workshop on Advanced Analytics and Learning on Termporal Dala
2045) (Editor with & Dowzal-Chiouakrla, LA Vilar Fernandes, P.-F, Martesu, A E. Mahars, A M. Alonso
Ferpandez, M.-1, Micolae), Porto, Portugal, September 11, 2015
Eratistics for Spatio-Temporal Modelling (2008), (Editor with D. Cocehi, ). Nesteuw, F. Bantes, E. Porcu, &,
i, EDIES, Sassadi,
antiers in Teme Series Analysis | 2006] |Editor with A. Banarjea, G.M. Galla), Owferd Bulletin of
caromics and Statistics 60, Imsue 51

d Annual Mesting of the ESF-EMBM Network (Chalrman), Porbo Comte-Alghars, 2004,
rontiers i Time Series Analysis, Olbla, 2008
arkshop on Estimating the Cost of Crima, Sassari, 2008
nternational Workshop on Spatio-Tamporal Modalling (METMA 4), Alghearn, 7008
Pdodals for the analysis of wolatility in financial markets”, Section of CLADAG 2009, Catanda, 2009
anges in volatility and correlation dynamics” Secthon of CFE 2013, London, 2013
CFE 2044, Pisa, 2004 {Member of the Scientific Program Comeittes]
htodelimg Multivariate Financial Time Series” Section of CFE 2014, Pisa;, 2014
urapean Conference on Machine Learning and Principlas and Practice of Enowledpe Dissowery 2005
ECML/PKIND 3015) Workshop on Advanced Analyvtics and Learning on Tesnparal Data, Porta, 2015
alatility modeling and correlation in firancial markets” Sectien of CFE 2015, London, 2015
Waorkshop "Recent advances in Econometrics”, Messina, 2006
uropean Conference on Machine Learning and Prirciplas and Practice of Knowledge Discowvery 2006
Workihops and Tutorials (ECMUPEDRD 2016); Workshop on Advanced Analytics and Learning on
emporal Data, Riva del Garda, 2016
'eek; of Studies in Firancial Econamatrics”, Messina, 2016
“Forecasting and Volatility® Section of CFE 2016, Sevilla, 2018
sewenth ialian Congress of Econometrics and Emplrical Economdes [ICEEE), Messing, 2017 (Member of
tha Program Comenittas)
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Invited Talks [Recognising and Farecasting increases and Decreases In Financial Markets via Hidden Markow Modsls®,
arkshep "Madelli ¢ Matedi par Serle Storiche Finanzarie”, Padaova, 2008

Ewaluating the Risk of Pansion Funds by Statisticsl Procedures”, S15 2007, Treviso

Statigtical Methods to Detect Tuming Paints”, Universidad Privada de Santa Cruz de la Sierra |Balivia),
LT

Maodeling Violatility Sublact to Changas of Regimes”, erganized session Time sedas madels far market
5% prediction, ERCIM Conference, Londen, 2010

‘Crssification of Volatility in Presence of Tima Varying Parsmaters®, salicited session Cassfication
problems in fimance, CLADAG 2011, Pavia

Factorial Aspmimetric Multipbcative Error Model”, Workshop "Recent Devespments in Time Serios
Aireal s Sagsart, 2012 and Workshop "Recent Developments in Financial Time Series Aralysis®,
Salerno, 2013

| Zpillevar effacts in the velstility of Enancial markets: AMEM approsch®, Brunel University, Landon,

v uIz i

cdeling the Dependence of Conditional Correlations on Velatility”, onganized session Multivariste
clatility Models, O°F Conference, Ovieda, 3012 and CORE, Undversité Cathofique de Lotvaln, Louvaine
“Meuve, 2013

“Valatility Depandant Conditional Correlation Madels*, solicited session Unobservable Feature

etection in Finance, 515 2013, Bresia

ncial Clustering in Presence of Daminant Markets”, organized invited session Classification and
scriminant procedures for dependent data, ERCIM 2014, Psa

ong and Short time dysamics in Realized Covariance Matrices: a Robust MEDAS Approach®, organized
sion High-frequency data in Economics and Finance, ICRA3 conference, to be held in May 2022,
=rugia

mooth and Abrupt Cenamics in Financial Volatfitg: the MS-SAEM-MIDAS", sollcted seiminn Statisties
far Finances new models, new data, 515 2022 corference, ta be held In June 2022, Caserls

g | : 515 [fallan Statistica! Society)

Affiliations in Scientific Socletiescaenes [centro Ricsrche Ecanomiche Hord Sud)

Financal Econometrics [CFE Metwork)Thma Serles Econometrics [CFE Network)
pvatries and Firanea (ERCIR WG]

I rsidad Privada de Santa Cruz de bs Slerra, March-April 2009
Al Inlversitat de Valenca, May-lune 2010
Harnauli Cander (CIB] of Losanne, MMay 2017
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