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A. Gadomski Ed., Springer, (forthcoming).

M. Ausloos, F. Bartolacci, N.G. Castellano, R. Cerqueti, Simple Approaches on
How to Discover Promising Strategies for Efficient Enterprise Performance,
at Time of Crisis in the Case of SMEs: Voronoi Clustering and Outlier
Effects Perspective, Simplicity of Complexity in Economic and Social Systems, D.
Grech and J. Miskiewicz Eds., Springer Proceedings in Complexity, doi: 10.1007/978-
3-030-56160-4_1, (2021).

R. Cerqueti, M. Giacalone, D. Panarello, A Generalized Error Distribution-Based
Method for Conditional Value-at-Risk Evaluation, Mathematical and Statistical
Methods for Actuarial Sciences and Finance, M. Corazza, M. Durban, A. Grane, C.
Perna and M. Sibillo Eds., Springer, Cham, doi: 10.1007/978-3-319-89824-7_38, (2018).

R. Cerqueti, C. Lupi, A network approach to risk theory and portfolio selection,
Mathematical and Statistical Methods for Actuarial Sciences and Finance,M. Corazza,
F. Legros, C. Perna and M. Sibillo Eds., Springer-Verlag, doi: 10.1007/978-3-319-50234-
2.6, (2016).

R. Cerqueti, P. Falbo, G. Guastaroba, C. Pelizzari, Approximating Markov Chains
for Bootstrapping and Simulation, Stochastic Models, Statistics and Their Appli-
cations, Springer Proceedings in Mathematics & Statistics, A. Steland et al. (eds.), 122,
Chapter 41, pp. 371-379, doi: 10.1007/978-3-319-13881-7_41, (2015).

R. Cerqueti, A multidisciplinary view of the financial crisis: some introducto-
ry words, Polymorphic Crisis - Readings on the Great Recession of the 21st century,
R. Cerqueti (ed.), EUM, Macerata, pp. 9-14, (2014).
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124

125.

126.

127.

128.

129.

130.

131.

. R. Cerqueti, F. Spizzichino, Signatures of systems with non-exchangeable li-
fetimes: some implications in the analysis of financial risk, Springer Pro-
ceedings in Mathematics € Statistics, 136, C. Kitsos et al. (eds.), Springer-Verlag,
doi:10.1007/978 — 3 — 319 — 18029 — 827, (2015).

M. Bovi, R. Cerqueti, Why is the Tax Evasion so Persistent?. PROGRESS IN
ECONOMICS, Vol. 24, A. Tavidze Ed., NEW YORK: Nova Science Publishers Inc.,
pp. 173-184, (2011).

R. Castellano, R. Cerqueti, Light Stocks and Wealth Allocation, 2/TH MINI
EURO CONFERENCE ON CONTINUOUS OPTIMIZATION AND INFORMATION-
BASED TECHNOLOGIES IN THE FINANCIAL SECTOR - MEC EUROPT 2010:
SELECTED PAPERS, VILNIUS: Vilnius ” Technika”, pp. 1-4 (2010).

R. Cerqueti, G. Rotundo, Firms clustering in presence of technological renewal
processes, NONLINEAR ECONOMIC DYNAMICS, T. Puu and A. Panchuk Eds.,
NEW YORK: Nova Science Publishers Inc., pp. 135-145 (2010).

R. Cerqueti, G. Rotundo, Memory Property in Heterogeneously Populated
Markets, PREFERENCES AND DECISIONS - Studies in Fuzziness and Soft Com-
puting, Volume 257/2010, S. Greco, R.A. Marques Pereira, M. Squillante, R.R. Yager
and J. Kacprzyk Eds., Springer-Verlag, pp. 53-67 (2010).

R. Cerqueti, M. Costantini, C. Lupi, A Characterization of the Dickey-Fuller
Distribution With Some Extensions to the Multivariate Case, AMERICAN
STATISTICAL ASSOCIATION - Proceedings of the Joint Statistical Meeting (Business
and Economic Statistics Section), 1-6 August 2009, Washington DC, USA, pp. 4570-
4576, (2009).

R. Cerqueti, G. Rotundo, Dynamics of financial time series in an inhomogeneous
framework, MATHEMATICAL AND STATISTICAL METHODS IN INSURANCE
AND FINANCE, C. Perna and M. Sibillo Eds., Springer-Verlag, pp. 67-74, (2008).

R. Cerqueti, G. Rotundo, Microeconomic modeling of financial time series with
long term memory, PROCEEDINGS OF IEEE. International Conference on Com-
putational Intelligence for Financial Engineering, Hong Kong, China, pp. 191-198,
(2003).2

CURATELE

2Questo lavoro '1';)% stato selezionato dall’Universitd della Tuscia insieme ad altri 7 per la valutazione
dell’attivita scientifica di Ateneo del 2003.
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132.

133.

134.

135.

136.

137.

138.

139.

R. Cerqueti (Ed.), Polymorphic Crisis - Readings on the Great Recession of the 21st
century, EUM, Macerata, ISBN: 9788860564108, pp. 1-448, (2014).

ARTICOLI SU LIBRO NAZIONALE

R. Cerqueti, L.F. Minervini, La gestione dei rifiuti come problema di rete. In:
Verso I’economia circolare, curatrice: A. Paolini. Macerata, Eum, pp. 65-78, (2018).

R. Cerqueti, R. Coppier, Corruzione e disuguaglianza dei redditi. In: Disugua-
glianze, giustizia, legaliti'g%. Tendenze in atto e azioni possibili, curatore: P. Ramaz-
zotti. Roma, Aracne, pp. 123-139, (2018).

R. Castellano, R. Cerqueti, Sustainability and ethic view of the future genera-
tions. In: Lo sviluppo sostenibile del territorio, curatrice: P. Silvestrelli. Macerata,
Eum, pp. 281-288, (2015).

R. Cerqueti, Il ruolo della pioggia nella finanza moderna. In: L’acqua: diritto per
tutti o profitto per pochi?, curatore: P. Rovati. Macerata, Eum, pp. 117-124, (2013).

R. Cerqueti, L’evitabilita dell’estinzione di una risorsa naturale. In: Oikos: la
radice comune di economia e di ecologia, curatore: P. Rovati. Macerata, Eum, pp.
19-28, (2012)3.

R. Cerqueti, Laghi poco profondi: un modello matematico di interazione
tra economia e inquinamento. In: Fconomia, Ambiente e Societi'g%, curatore:
P. Rovati. Macerata, Eum, pp. 49-54, (2011).

R. Cerqueti, G. Rotundo, Processi di rinnovamento nei cluster di imprese, la-
voro invitato sul volume collettivo: CAPITALISMO DISTRETTUALE, LOCALISMI
D’IMPRESA, GLOBALIZZAZIONE, reviewer: G. Riey, curatore: G. Garofalo, Firenze
University Press, pp. 129-143, (2007).

SUPERVISIONE DOTTORANDI

e Valerio Ficcadenti, Universitd di Macerata

e Francesca Tartari, Universita di Macerata

e Jessica Riccioni, Universita di Macerata

e Donald Merkuri, Universita Cattolica del Sacro Cuore, Sede di Milano

3Premio Speciale del Presidente della Repubblica conferito per i particolari meriti dell’opera: ”Oikos: La

radice comune di economia e di ecologia”.
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e Saverio Storani, Universitd di Macerata

e Mohamed Mehbali, London South Bank University

ATTIVITA EDITORIALI
e Topic Editor: Risks.
e Academic Editor: PLOS ONE

e Guest Editor: International Journal of Financial Engineering and Risk Management —
special issue: Optimisation Methods and Models for Systemic Risk Assessment

e Guest Editor: Stats — special issue: Benford’s Law(s) and Applications

e Guest Editor: Frontiers in Applied Mathematics and Statistics — special issue: Theories

and Applications in Network Science

e Guest Editor: Annals of Operations Research — special issue: Recent Developments in
Financial Modeling and Risk Management

e Guest Editor: Sustainability — special issue: New Economic and Financial Challenges

for Social and Environmental Sustainability
e Advisory Board: Journal of Applied Quantitative Methods (JAQM).
e Associate Editor: Journal of Accounting, Finance and Economics (JAFE).
e Review Editor: Frontiers in Applied Mathematics and Statistics.
e Membro del Comitato scientifico - Aracne Editrice, Area Finance and Entrepreneurship.

e Membro del Comitato scientifico-editoriale dell’Area 13 - EUM, Edizioni Universita di
Macerata.

ATTIVITA DI ORGANIZZAZIONE

e 1-3 settembre 2005: International conference for the management of risk factors in
economically relevant human activites, Viterbo, Italia (in questa conferenza é stato
anche presentato un lavoro)

e 31 agosto - 2 settembre 2006: MARF 2 Conference, Roma, Italia (in questa conferenza
é anche stato presentato un lavoro, e sono stato chairman di una sessione).

e 31 agosto - 2 settembre 2006: Prey-Predator-Like Systems Workshop, Roma, Italia.
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e Giugno 2007: Fourth Edition of the International Summer School on Risk Measurement
and Control, Roma, Italia.

e Giugno 2010: Sixth Edition of the International Summer School on Risk Measurement
and Control, Roma, Italia.

e 1-4 Settembre 2010: XXXIV Convegno AMASES, Macerata, Italia.
e 3-5 maggio 2012: 50th EWGFM, Roma, Italia.

e Giugno 2012: Seventh Edition of the International Summer School on Risk Measure-
ment and Control, Roma, Italia.

e Giugno 2016: IX Edition of the International Summer School on Risk Measurement
and Control, Roma, Italia.

e Ciclo di Seminari presso I’Universita degli Studi di Macerata. Alcuni relatori:

— Anna Grazia Quaranta
— Marco Patriarca

— Els Heinsalu

— Ernesto Volpe di Prignano
— Marcel Ausloos

— Lorenzo Peccati

— Maurizio Bovi

— Fabio Spizzichino

— Mario A. Maggi

— Marco Ventura

— Gurjeet Dhesi

— Rosanna Grassi

— Giulia Rotundo

e 12 maggio 2015: Convegno Polymorphic Crisis - Un approccio interdisciplinare alla
crisi, Macerata, Italia.

e 2017-2018: Notte dei ricercatori (organizzatore per il Dipartimento di Economia e
Diritto), Macerata, Italia.

SEMINARI AD INVITO

e INRIA, Paris. Titolo del seminario: Volatility calibration via entropic methods.
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Universitda La Sapienza, Facoltda di Scienze Matematiche, Fisiche e Naturali, Diparti-
mento di Matematica, Italy. Titolo del seminario: Politiche ottimali di finanziamento:
un problema di controllo stocastico con approccio di programmazione dinamica.

Universita del Molise, Campobasso, Italy. Titolo dei seminari:
1) Panel based tests for a change in persistence: inflation and interest rate;
2) Detecting bubbles in stock market: new international evidence.

Universita del Salento, Lecce, Italy. Titolo del seminario: Dynamic stochastic optimi-
zation in economics and finance.

Univesitd di Brescia, Italy. Titolo del seminario: Dynamic stochastic optimization
models in economics and finance.

Universitd di Messina, Italy. Titolo del seminario: Stochastic Optimal Control: New
Results and Applications.

Univesitd di Brescia, Italy. Titolo del seminario: Natural Resources and Environmental
Stochastic Sustainability.

2015: Prometeia, Bologna, Italy. Titolo del seminario: Markov chains approximation
for resampling and bootstrapping.

2016: Universita di Roma Tre, Italy. Titolo del seminario: Risk measurement in a
network framework.

2017: Université Paris 1 - Sorbonne, France. Titolo del seminario: Transition Matrices
Compression for Markov Chain Bootstrapping and Simulation.

2017: Sapienza Universitd di Roma, Italy. Titolo del seminario: Reliability and Risk
Measurement in a Network Framework.

2018: Universitd di Milano - Bicocca, Italy. Titolo del seminario: Reliability and Risk
Measurement in a Network Framework.

2018: Université Paris 1 - Sorbonne, France. Titolo del seminario: Reliability and Risk
Measurement in a Network Framework.

2019: Universita de Molise, Campobasso, Italy. Titolo del seminario: Community
structures in (socially) connected systems.

2019: Prometeia, Bologna, Italy. Titolo del seminario: Communities in complex
networks and applications in finance.

2020: Université Paris 1 - Sorbonne, France. Titolo del seminario: The resilience of a
complex network: methods and applications.
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e 2020: Babes-Bolyai University, Cluj, Romania. Titolo del seminario (in modalita

online): The resilience of a complex network: methods and applications.

Presso I’Universita di Macerata, sono stati tenuti diversi seminari, tra cui:

e Il ruolo della pioggia nella finanza moderna (seminario didattico).

e L’evitabilita dell’estinzione di una risorsa naturale (seminario didattico).

e Laghi poco profondi: un modello quantitativo di economia e inquinamento (seminario
didattico).

e Matematica da Nobel (seminario didattico).

e Dynamic optimization and more (seminario scientifico).

CONVEGNI
e 02/2001:
e 09/2001:
e 12/2001:
e 01/2002:
e 09/2002:
e 09/2002:

e 03/2003:
neering”

e 05/2003:

)

”1I Workshop di Finanza Matematica”, Pisa, Italy

"XXV Convegno AMASES”, Florence, Italy.

”Calcul de Malliavin appliqué a la finance”, Paris (INRIA), France.

"III Workshop di Finanza Matematica”, Verona, Italy.

7" XXVI Convegno AMASES”, Verona, Italy.

”Stochastic processes, stochastic calculus and applications”, Rome, Italy.

”International Conference on Computational Intelligence for Financial Engi-
Hong Kong, China.

”Eighth Viennese Workshop on Optimal Control, Dynamic Games and Non-

linear Dynamics: Theory and Applications in Economics” Vienna, Austria.

e 05/2003: ”Invito alla Finanza Matematica”, I’Aquila, Italy.

e 09/2003: ”XXVII Convegno Amases” Cagliari, Italy.

e 06/2004: ”Invito alla Finanza Matematica”, University of Rome ”Tor Vergata”, Italy.

e 06/2004: ”8th International Congress on Insurance: Mathematics and Economics”,

Rome, Italy.

e 07/2004: ”Third World Congress of the Bachelier Finance Society”, Chicago, USA.

e 09/2004: ?XXVIII Convegno Amases”, Modena, Italy.

18



07/2005 "Institute for Operations Research and the Management Sciences Triennal
Conference”, Honolulu, Hawaii, USA (SPEAKER IN AN INVITED SESSION).

07/2005 ” Computational Intelligence for Economics and Finance”, Salt Lake City, Utah,
USA.

09/2005 ”Stochastic Methods in Mathematical Finance”, Rome, Italy.
09/2005 ”XXIX Convegno Amases”, Palermo, Italy.

09/2005 ”Unit Roots and Cointegration Tests Conference”, Faro, Portugal, September
2005

07/2006 ”21st European Conference on Operational Research”, Reykjavik, Iceland.
09/2006 ”XXX Convegno AMASES”, Trieste, Italy.

10/2006 ” Convegno Metodi Matematici e Statistici per le Assicurazioni e la Finanza”,
Salerno, Italy.

01/2007: ”CIDE”, Rimini, Italia.

03/2007 ”20 Years of Cointegration: theory and practice in prospect and retrospect”,
Rotterdam, The Netherlands.

05/2007: ”XL EWGFM (Euro Working Group on Financial Modeling)”, Rotterdam,
The Netherlands. (SPEAKER IN AN INVITED SESSION)

05/2007: ”Network, topology and dynamics”, Urbino, Italia.
09/2007: ?XXXI Convegno AMASES”, Lecce, Italy.

01/2008: "Recent Development in Econometrics: a Conference in Memory of Carlo
Giannini”, Bergamo, Italy.

06/2008: ”15th World congress of the International Economics Association”, Istanbul,
Turkey.

06/2008: ”Institute for Operations Research and the Management Sciences Triennal
Conference”, Sandton, Johannesburg, South Africa. (SPEAKER IN AN INVITED
SESSION)

09/2008: ?XXXII Convegno AMASES”, Trento, Italy.

02/2009: ”Macroeconomic and Policy Implications of Undergroud Economy and Tax
Evasion”, Milan, Italy.
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06/2009: ”6th International Conference on Nonlinear Economic Dynamics (NED09)”,
Jonkoping, Sweden.

06/2009: ”CORS-INFORMS International Meeting”, Toronto, Canada.
06/2009: ?XVII Scientific Conference - AIESSEC”, Perugia, Italia.
07/2009: ” Joint Statistical Meeting 2009”, Washington DC, USA.

09/2009: ”24th Annual Congress of the European Economic Association”, Barcelona,
Spain.

04/2010: ”Methods for Actuarial Sciences and Finance Conference (MAF 2010)”,
Ravello, Italia.

05/2010: ”Second Annual Meeting on Physics of Competitions and Conflicts”, Sunny
Beach, Bulgaria.

06/2010: ”24th Mini EURO Conference on Continuous Optimization and Information-
Based Technologies in The Financial Sector”, Izmir, Turkey. (SPEAKER IN AN
INVITED SESSION AND CHAIR)

09/2010: »XXXIV Convegno Amases”, Macerata, Italia.

09/2010: ”European Law and Economic Association Conference (EALE 2010)”, Paris,
France.

09/2010: ”Second International Workshop on Managing Financial Instability in Capi-
talist Economies”, Reykjavik, Iceland.

06/2011: ”Insurance: Mathematics and Economics Conference”, Trieste, Italy.
07/2011: ”Conference in Honor of Hashem Pesaran 65th Birthday”, Cambridge, UK.
09/2011: ?XXXV Convegno Amases”, Pisa, Italy.

02/2012: ”Eighteenth International Working Seminar on Production Economics”, Inn-
sbruck, Austria.

07/2012: Workshop ”Copulae in Mathematical and Quantitative Finance”, Krakow,
Poland.

07/2012: 725th European Conference on Operational Research”, Vilnius, Lithuania.
(SPEAKER IN AN INVITED SESSION)

05/2013: ”Eastern Economic Association Conference”, New York, USA. (SPEAKER
IN AN INVITED SESSION)
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05-06/2013: ”5th International Conference on Risk Analysis (ICRA5)”, Tomar, Portu-
gal. (INVITED SPEAKER)

09/2013: ”Structural Change, Dynamics and Economic Growth Conference”, Livorno,
Ttaly.

09/2014: ?XXXVIII Convegno AMASES”, Reggio Calabria, Italy

09/2014: ”International Meeting Dyses 2014 - Dynamics of Socio-Economic Systems”,
Sevilla, Spain. (INVITED SPEAKER)

12/2014: CFE-ERCIM 2014, Pisa, Italy.

05/2015: ITWceel5 - International Workshop on Computational Economics and Eco-
nometrics The Complexity of Economics and the Economics of Complexity, Rome,
Ttaly.

07/2015: 27th European Conference on Operational Research, Glasgow, UK (SPEA-
KER IN AN INVITED SESSION)

09/2015: Workshop on Financial Literacy, Milan, Italy (INVITED SPEAKER)

03/2016: Workshop on Money, Uncertainty and the Macroeconomy, Galway, Ireland
(INVITED SPEAKER)

03-04/2016: Seventh International Conference MAF 2016 - Mathematical and Statisti-
cal Methods for Actuarial Sciences and Finance, Paris, France.

06-07/2016: TWceel6 - IV International Workshop on Computational Economics and
Econometrics, Rome, Italy.

07/2016: 28th European Conference on Operational Research, Poznan, Poland (SPEA-
KER IN AN INVITED SESSION and SESSION ORGANIZER)

07/2016: 20th Annual International Conference of the American Society of Business
and Behavioral Sciences, Bangkok, Thailand.

12/2016: International Rome Conference on Money, Banking and Finance, Rome, Italy
(INVITED SPEAKER).

12/2016: NET 2016 International Conference, Trento, Italy (INVITED SPEAKER).
02/2017: KnoweScape 2017, Sofia, Bulgaria (INVITES SPEAKER).

03/2017: Workshop Markets, flows and behaviour, Galway, Ireland (INVITED SPEA-
KER).
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05/2017: Workshop Systemic Risk, Sorbonne University, Paris, France (INVITED
SPEAKER).

05/2017: ARS 17 International Conference, Napoli, Italy.
09/2017: IES 2017 International Conference, Napoli, Italy.
09/2017: AMASES 2017, Cagliari, Italy.

12/2017: ERCIM 2017, London, UK.

01/2018: Workshop QF, Roma, Italy.

02/2018: Final Workshop COST TU1305, Milano, Italy.
05/2018: EBES Conference, Berlin, Germany.

06/2018: CEMA 2018, Rome, Italy.

06/2018: IWCEE 2018, Rome, Italy.

07/2018: EURO2018 — 29th European Conference on Operational Research, Valencia,
Spain (INVITED STREAM ORGANIZER).

09/2018: AMASES — 42nd Annual Meeting, Naples, Italy.

10/2018: Workshop Dyses 2018, Sorbonne University, Paris, France (INVITED SPEA-
KER).

10/2018: IX Moscow International Conference on Operations Research (ORM2018-
Germeyer100), Moscow, Russia.

06/2019 : JdS 2019, Nancy, France

06/2019: EURO2019 - 30th European Conference on Operational Research, Dublin,
Ireland (INVITED STREAM ORGANIZER).

07/2019: IWCEE 2019, Rome, Italy

07/2019 : Benford’s Law Conference, Stresa, Italy
09/2019: AMASES — 43rd Annual Meeting, Perugia, Italy
10/2019: ARS 2019, Vietri sul Mare, Italy

11/2019: NET 2019, Milano, Italy

12/2019: PANORIsk Conference, Angers, France
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10/2020: The 3rd International Conference on Economics and Social Sciences, Bucha-

rest, Romania.

10/2020: Online International conference on tax compliance: new methodological and
empirical approaches, Assisi, Italy.

SCUOLE DI SPECIALIZZAZIONE (COME STUDENTE O COME RELATORE)

01/2001: Partecipazione alla Cattedra Galileana ”Mathematical Models in Finance”,
Prof. Marco Avellaneda (Courant Institute of Mathematical Science, New York), Pisa,
Italia.

06/2001: Partecipazione alla Scuola Estiva: Workshop ”Fondamenti e Sviluppi della
Matematica per I’ Economia”, Pozzuoli, Italia.

07/2003: Partecipazione alla Scuola Estiva CIME ”Stochastic Methods in Finance”,
Bressanone, Italia.

05/2004: Partecipazione alla scuola estiva: ”Spring school in finance”, Universitd degli
Studi di Bologna, Italia.

06/2005: Partecipazione alla scuola estiva: ”International Summer School in Risk Ma-
nagement and Measurement”, Roma, Italia, in qualitd di relatore di un contributed
paper. Lavoro presentato: Speculative Bubbles in International Stock Markets: A
Panel Cointegration Analysis.

06/2006: Partecipazione alla scuola estiva: ” Third International Summer School in Risk
Management and Measurement”, Roma, Italia, in qualita di relatore di un contributed
paper. Lavoro presentato: Exchange Rates Modeling: a Disutility-Based Stochastic
Control Approach.

06/2008: Partecipazione alla scuola estiva: ”Fourth International Summer School in
Risk Management and Measurement”, Roma, Italia, in qualita di relatore di un contri-
buted paper. Lavoro presentato: The Specialist’s Role in Thin Stocks.

STAGE DI RICERCA

Dall’ottobre 2001 al marzo 2002 effettua uno stage retribuito a Parigi, presso I’Ecole Nationale

des Pontes et Chausses, presso 1'Université de Marne La-Vallée e presso 'INRIA, su due

progetti di ricerca coordinati dai proff. Damien Lamberton e Bernard Lapeyre. Un progetto

era inerente 'implementazione di modelli dinamici associati ad equazioni di tipo Hamilton-
Jacobi-Bellman con salti (PREMIA). L’altro era volto ad uno studio di metodi probabilistici
applicati alla matematica finanziaria (MATHFT).

Da un punto di vista della formazione, sono stati seguiti diversi corsi del DEA di ” Analyse et
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systeme aleatoires”, presso I’Université de Marne La-Vallée, e un corso introduttivo di C++
applicato alla finanza.

Per una descrizione dettagliata dell’ attivita svolta si rimanda ai seguenti siti:
http://cermics.enpc.fr/ra/CERMICS-2001.pdf
http://cermics.enpc.fr/ra/CERMICS-2002.pdf
http://www.inria.fr/rapportsactivite/RA2002/mathfi

ASSOCIAZIONI SCIENTIFICHE
e AMASES
e INFORMS (Institute for Operations Research and the Management Sciences)
e European Association of Operations Research (EURO)
e EWGFM (Euro Working Group on Financial Modelling)
e International Association for Energy Economics
COMITATI SCIENTIFICI

e The 3rd International Conference on Economics and Social Sciences, 15-16 October
2020, Bucharest, Romania.

e Online International conference on tax compliance: new methodological and empirical
approaches, 29-30 October 2020, Assisi, Italy.

e Membro del Comitato Scientifico del DYSES 2018 - Dynamic of Socio-Economic Sy-
stems. 9-12 ottobre 2016, Paris, France.

e Membro del Comitato Scientifico del DYSES 2016 - Dynamic of Socio-Economic Sy-
stems. 27-29 settembre 2016, La Habana, Cuba.

e Dal 2014: Membro del Comitato Scientifico della International Summer School on ”Risk

Measurement and Control”, Roma, Italia.

e Membro del Comitato Scientifico del ”Third Edition of the International Workshop
on Managing Financial Instability in Capitalist Economies (MAFIN 2012)”, 19-21
settembre 2012, Genova, Italia.

e Membro eletto del Comitato di Area per la Ricerca (Area 13) (CAR) (organo composto
da 5 membri e preposto alla valutazione dell’attivitd di ricerca dei colleghi di Ateneo
afferenti all’Area 13) presso 1'Universitd degli Studi di Macerata per i bienni 2008/2010
e 2010/2012.

PARTECIPAZIONE A PROGETTI DI RICERCA
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Progetti internazionali:

2012-2016 — Membro del management committee (MC substitute) - COST ACTION
IC1205 — Computational Social Choice (chair: U. Endriss).

2013-2016 — Membro del management committee (MC substitute) - COST ACTION
TD1210 — Analyzing the dynamics of information and knowledge landscapes (KNOWe-
SCAPE) (chair: A. Scharnhorst).

2016-2020 — Membro del management committee (MC substitute) - COST ACTION
CA15217 — Ocean governance for sustainability-challenges, options and the role of
science (chair: A.-K. Hornidge).

2016-2020 — Membro del management committee (MC member) - COST ACTION
CA15105 — European Medicines Shortages Research Network addressing supply pro-
blems to patients (chair: T. Bochenek).

Progetti nazionali - Membro di unité di ricerca:

PRIN 2003:La gestione del rischio finanziario, di credito e operativo: strumenti e modelli
(coordinatore: LORENZO PECCATI) (durata: 24 mesi, grant 200.000 euros).

PRIN 2004: Modelli stocastici in finanza matematica (coordinatore: WOLFGANG
JOHANN RUNGGALDIER) (durata: 24 mesi, grant 176.000 euros).

PRIN 2006: Metodi di ottimizzazione e controllo per la gestione del debito pubblico;
modelli statici e dinamici (coordinatore: FAUSTO GOZZI) (durata: 24 mesi, grant
70.400 euros).

PRIN 2006: Modelli stocastici in finanza (coordinatore: WOLFGANG JOHANN RUNG-
GALDIER) (durata: 24 mesi, grant 56.700 euros).

PRIN 2009: Dinamiche nonlineari in modelli di cambiamento strutturale (coordinatore:
NERI SALVADORI) (durata: 24 mesi, grant 276.294 euros).

Progetti nazionali - Coordinatore (ex 60%):

FAR 2012 (Univ. Macerata): Ottimizzazione dinamica e dipendenza stocastica: teoria

e applicazioni economico-finanziarie

FAR 2011 (Univ. Macerata): Analisi di problemi economico-finanziari attraverso mo-
delli di ottimizzazione dinamica con dipendenza stocastica e copule

FAR 2010 (Univ. Macerata): Processi stocastici a tempo discreto e applicazioni in
economia e finanza
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FAR 2009 (Univ. Macerata): Modelli economici e finanziari attraverso tecniche di
controllo ottimo stocastico

FAR 2008 (Univ. Macerata): Modelli economici e finanziari attraverso ottimizzazione
dinamica e analisi della cointegrazione tra serie temporali

ATTIVITA DI VISITING

2009. Universita di Brescia, Italy.

2009. University of Vienna, Austria.

2010. Université du Luxembourg.

2011. Brunel University, UK.

2016. Universita del Molise, Italy.

2017. Université Paris 1 - Sorbonne, France.
2018. Université Paris 1 - Sorbonne, France.
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