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EDUCATIONAL QUALIFICATIONS

M.S. in Mathematics, Universita di Torino, July 1988. Thesis entitled Generalizations of
the classical epidemiological model and numerical simulations.
Ph.D. in Computational Mathematics and Operations Research. Universita di Milano,

June 1993. Thesis entitled Reliability Characterizations and Partial Stochastic Orders for
Shock Models.

EMPLOYEMENT RECORD

Assistant Professor — Probability and Mathematical Statistics, November 1994 — October
1998 (Universita di Urbino and Politecnico di Torino).

Associate Professor — Mathematical Methods for Economics, Actuarial Sciences and
Finance, November 1998 — October 2003 (Universita di Bergamo and Politecnico di
Torino).

Associate Professor — Probability and Mathematical Statistics, November 2003 -
December 2010 (Politecnico di Torino).

Full Professor — Probability and Mathematical Statistics, December 2010 — (Politecnico di
Torino).

EXPERIENCE IN UNIVERSITY ADMINISTRATION (selection)

Member of the Board of the PhD Committee in Environment and Territory, Politecnico di
Torino (2005-2006).

Member of the Board of the PhD Committee, PhD in Pure and Applied, Politecnico di
Torino and Universita di Torino (2007 - ).

Vice-Dean of the Faculty of Architecture, Politecnico di Torino (2007-2010).

Member of the Executive Board of the Department of Mathematics, Politecnico di Torino
(2008 - 2019).

Member of the Executive Board of the Electronic Engineering, Telecommunications and
Physics School, Politecnico di Torino (2012-2015, 2018-).

Coordinator of the Education Committee of the Department of Mathematical Sciences,
Politecnico di Torino (2012 -).

Deputy Head of the Department of Mathematical Sciences, Politecnico di Torino (2015-
2019)

Member of the Scientific Board of the Responsible Risk Resilience Center (R3C),
Politecnico di Torino (2018 - )
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TEACHING

Since the beginning of his career, he held the following courses (In brackets, the number of
times).

Bachelor and Master courses:

Matematica Generale - Politecnico di Torino (11)

Statistica Inferenziale - Politecnico di Torino (8)

Statistica - Politecnico di Torino (3)

Stochastic Processes (in English) - Politecnico di Torino (12)

Processi Stocastici - Politecnico di Torino (2)

Calcolo delle Probabilita - Politecnico di Torino (9)

Complementi di Analisi e Calcolo delle Probabilita - Politecnico di Torino (1)

Metodi Matematici per Ingegneria (module of Probability) - Politecnico di Torino (11)

Mathematical Methods (in English) - Politecnico di Torino (3)

Fundamentals of Mathematics Il (in English) — ESCP Europe (3)

Analisi Matematica 1 - Politecnico di Torino (3)

Elaborazione Statistica dei Dati - Politecnico di Torino (5)

Fondamenti di Informatica - Politecnico di Torino (2)

Experimental Statistics and Mechanical Measurements (in English) - Turin Tashkent

Polytechnic University (8)

e Mass Appraisal e Modelli Statistici non Parametrici - Master COREP - Politecnico di
Torino (7)

¢ Elaborazione Automatica dei Dati per le Decisioni Economiche e Finanziarie
Economia - Universita di Bergamo (1)

e Metodi Probabilistici, Statistici e Processi Stocastici - Universita di Urbino (1)

Ph.D. courses:

e Processi Stocastici in Campo Assicurativo e Finanziario: una panoramica,
Universita di Torino, 2011;

e Confronti Stocastici ed Applicazioni, Politecnico di Torino, 2007;

Statistica Multivariata ed Applicazioni, Politecnico di Torino, 2007;

e Dependence Orders, Dependence Concepts and Applications in Reliability and
Actuarial Sciences, University of Xiamen, China, 2010, and Politecnico di Torino,
2011

e Stochastic Processes and their Applications, Politecnico di Torino, 2012 (with P.
Siri e M. Santacroce)

e Advanced Statistical Methods, Politecnico di Torino, 2014, 2016 and 2018 (with P.
Brandimarte, R. Fontana e M. Gaspatrini);

e Statistical Learning, Politecnico di Torino, 2019, 2020 (with R. Fontana e M.
Gasparini);

He has also given courses of introduction to multivariate statistics and massive estimation
at regional offices (Turin, Milan, Rome, Bari) of the Scuola Superiore del’lEconomia e delle
Finanze (Higher School of Economics and Finance), Italian Ministry of Economy and
Finance.



RESEARCH INTERESTS

Stochastic orders: properties, mutual relationships, closures, applications in risk theory
and actuarial sciences. Comparisons of stochastic processes and applications in population
dynamics.

Dependence orders and positive dependence notions: closure properties and
characterizations, applications in actuarial sciences, reliability and social sciences.

Non parametrical classification of lifetimes distributions: closure properties, equivalent
definitions, characterizations of reliability classes, applications in operations research and
engineering fields.

Applied multivariate statistics in engineering and social sciences.

RESEARCH PROJECTS

Coordinator of the Turin Local Unit “Continuous-time models of asset pricing in presence
of insider traders.” of the PRIN Research Project “Heterogeneous beliefs and value of
knowledge” (National Coordinator Prof. Marco Li Calzi, 2001-2003).

Coordinator of the Turin Local Unit “Supermodular and directionally convex orders and
their applications in insurance, risk and portfolio theory.” of the PRIN Research Project
“Concepts of Supermodularity in Economics” (National Coordinator Prof. Massimo
Marinacci, 2002-2004).

Scientific Director of the Polytechnic industrial project "Nonlinear multivariate statistical
models in industry: identification and calibrations of models, and problems related to the
design of experiments for analysis of data from measurements with X-rays, "Project X-ray
Fat Analyzer as part of Research Projects Industrial and/or Experimental Development of
the Piedmont Region (2012-2013).

Scientific Director of the third parties research contract "Application of multivariate
statistical analysis to vibration monitoring of rotating parts of the transmission system of the
helicopters", signed between AgustaWestland and the Polytechnic of Turin (2013-2015).

INVITED TALKS (selection)

The Iterated Equilibrium Distributions’ Sequence and its Applications (plenary talk),
Workshop on Statistical Inference under Non-Standard Conditions, Panjab University di
Chandigarh (India), 1996.

Stochastic Comparison for Multivariate Shock Models (plenary talk), International
Conference on Reliability and Survival Analysis, Northern lllinois University di DeKalb
(llinois), 1998.

Convex ordering for integrated telegrapher’s processes, Third International Conference on
Mathematical Methods in Reliability, Norwegian University of Science and Technology,
Trondheim (Norway), 2002.

On random sums with dependence between summands and number of summands, Third
International Workshop on Applied Probability, University of Connecticut, Storrs (USA),
2006.

On Aging Properties for Bivariate Lifetimes with Archimedean Survival Copulas, Fifth
International Conference on Mathematical Methods in Reliability, University of Strathclyde,
Glasgow (UK), 2007.

Bisexual Galton-Watson Branching Processes in Random Environments, BIOCOMP 2007 -
Collective Dynamics: Topics on Competition and Cooperation in the Biosciences, Vietri sul
Mare, Italy, 2007.

Stochastic Comparisons of Residual Lifetimes in Multivariate Frailty Models, Sixth
International Conference on Mathematical Methods in Reliability, Gubkin Russian State Oil
and Gas University, Moscow (Russia), 2009.



Multivariate aging properties and stochastic comparisons under Archimedean dependence
structures: a survey, Workshop on Copula Theory and Its Applications, University of
Warsaw, (Poland), 2009.

On the reliability of series and parallel systems with randomized components, Seventh
International Conference on Mathematical Methods in Reliability, Beijing Institute of
Technology, Beijing (Cina), 2011.

Stochastic Orders Between Used Systems and Systems with Used Components (planary
talk), SORR2011, International Workshop on Stochastic Orders in Reliability and Risk
Management, Xiamen University (Cina), 2011.

Dependence orders for vector functions of independent random variables, International
Workshop on Applied Probability 2012, Jerusalem (Israel), 2012.

A framework for the supermodular comparison of models incorporating individual and
common factors (plenary talk), International Conference on Marshall-Olkin Distributions:
Advances in Theory and Applications, Bologna, Italy, 2013.

Univariate stochastic orders and joint stochastic orders: conditions on the copula for mutual
relationships, First Joint International Meeting RSME-SCM-SEMA-SIMAI-UMI, Bilbao
(Spain), 2014.

Standard stochastic orders and joint stochastic orders: conditions on survival copulas for
mutual relationships, Ninth International Conference on Mathematical Methods in
Reliability, University of Tsukuba, Tokyo (Japan), 2015.

On componentwise unimodality of copulas, Conference on Dependence and Risk
Measures, Universita Milano-Bicocca, 2015.

Contribution of POLITO to the Uzbek educational system, Tashkent International Innovation
Forum, Tashkent (Uzbekistan), 2016.

On mutual relationships between joint stochastic orders and standard stochastic orders,
International workshop on Mathematical Reliability and Safety, XuZhou (China), 2016.
Standard stochastic orders and joint stochastic orders: mutual relationships based on
copulas, 13th Iranian Statistical Conference, Kerman (Iran), 2016

An application of copulae in the analysis of sand transport phenomena, 10th International
Conference of the ERCIM WG on Computational and Methodological Statistics, London,
2017.

On the role of dependence in residual lifetimes, Stochastic Models for Complex Systems,
On-line conference (Italy), 2020.

Stochastic ordering of variability measures estimators, Stochastic Models for Complex
Systems, Lecce (ltaly), 2023

Stochastic ordering of variability measures estimators, 12th International Conference on
Mathematical Methods in Reliability (MMR2023), Murcia (Spain), 2023.

INVITED SEMINAR OUTSIDE ITALY (selection)

Universidad de Murcia, Spain (2005), Universidad de Sevilla, Spain (2005), Universidad
Carlos lll de Madrid, Spain (2008), Universidad de Cadiz, Spain (2010), University of
Xiamen, Cina (2010), University of Haifa (2013), Turin Polytechnic University in Tashkent
(2016).



TRAINING OF EARLY-STAGE RESEARCHERS

During his career he devoted long time in training activities for young italian and foreign
PhD students and researchers. Among others: P. Semeraro, K. Petakos, C. Zucca, M.
Kayid, X. Gao, S. Ortobelli, M. Carletti, J. Mulero, R. Rodriguez—Grignolo, H. Llaniado
Rodas, S. Yasaei Sekeh, S. Zalzadeh, M. Rezapour, L. Raffaele, G. Mihaylov, O. Telve, P.
Ortega Jiménez, J. Baz.

DOCTORAL STUDENTS
He has been the supervisor of the following PhD students:

Ottavia Telve (PhD in Pure and Applied Mathematics, Univ. and Pol. Torino)

Saeed Zalzadeh (PhD in Mathematics, Pol. Torino)

Patrizia Semeraro (PhD in Mathematics, Univ. Torino);

Maria del Rosario Rodriguez Grinolo (PhD in Statistics and Operations Research, Univ. of
Sevilla, Spain);

Sergio Ortobelli (PhD in Computational Methods for Financial Decisions, Univ. Bergamo),
Cristina Zucca (PhD in Computational Mathematics and Operations Research, Univ.
Milano).

Sonia Airaldi (PhD in Real Estate, Pol. Torino),

OTHER SERVICE ACTIVITIES IN THE FIELD OF RESEARCH

Associate Editor of the Journal “Mathematical Methods of Statistics” (2021 - ...)
Associate Editor of the “Journal of the Iranian Statistical Society” (2015 - ...)
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