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PAPERS 1. (2011) Inference procedures for stable-Paretian stochastic volatility models. With S. Meintanis. To appear
in Journal of Statistical Planning and Inference.

2. (2011) Characteristic function estimation of Stochastic volatility models. With N.Leonenko and M.Bee.
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Working Paper Disa 34.
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REFEREE
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Refereed papers for Statistics and Probability Letters, Journal of Multivariate Analysis, Statistical Meth-
ods and Applications, IEEE Transactions on Reliability, Journal of Statistical Computation and Simulation,
Journal of Applied Statistics, Metron, Methodology and Computing in Applied Probability, Quantitative
Finance, Mathematics and Computers in Simulation, Communications in Statistics - Simulation and Com-
putation, Journal of Computational Finance.

Reviewer for the American Mathematical Society: 35 reviews appearing on Mathematical Reviews on the
Web (MathSciNet)
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ORGANIZING

COMMITTEE

(2009) Trento 2009, 5th international workshop on Preferences and Decisions. Trento, Italy.

INVITED

TALKS

(2009) VI Petersburg Workshop on Simulation, St. Petersburg, Russia. Inference Procedures for Stable-
Paretian Stochastic Volatility Models.
(2008) International Indian Statistical Association (IISA) Conference, Storrs, USA. Estimation of non-
Gaussian Ornstein-Uhlenbeck processes.
(2008) International Conference on Interdisciplinary Mathematical and Statistical Techniques - IMST 2008
/ FIM XVI, Memphis. On Bayesian robustness based on posterior regret.
(2007). Quality management during transition to a two cycle system in higher education, Minsk. Imple-
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Faculty of Economics of the University of Trento.
(2004) Estimation of Superpositions of Ornstein Uhlenbeck Processes of Normal Inverse Gaussian type.
Seminars of the School of Mathematics, University of Cardiff.
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