Curriculum vitae et studiorum

Prof. GUGLIELMO D'AMICO

CONTACT

Department of Economics,

“G. D'Annunzio” University of Chieti-Pescara,

Viale Pindaro, 42, 65127, Pescara, Italy

E-mail: g.damico@unich.it

Phone: 0039 (0)8713554609

Mobile: 00393477765805
https://www.dec.unich.it/home-damico-gugliclmo-3204

PERSONAL DATA
Italian citizen.
Born on December, 31", 1976, in Castel di Sangro, Italy.

ACADEMIC POSITIONS

Since 2018/11/01

Full Professor in Mathematical Methods for Economics, Finance and Insurance (Department
of Pharmacy, “G. d'Annunzio” University of Chieti- Pescara, Italy. 2018/11/01 — 2020/07/13)
Full Professor in Mathematical Methods for Economics, Finance and Insurance (Department
of Economics, “G. d'Annunzio” University of Chieti- Pescara, Italy, 2020/07/14 — to date).
2015/10/29 — 2018/10/31

Associate Professor in Mathematical Methods for Economics, Finance and Insurance
(Department of Pharmacy, “G. d'Annunzio” University of Chieti- Pescara, Italy).
2006/09/01-2015/10/28

Permanent Researcher and Aggregate Professor in Mathematical Methods for Economics,
Finance and Insurance (Department of Pharmacy, “G. d'Annunzio” University of Chieti-
Pescara, Italy).

2005-2006

Assistant of Mathematics for Economics at the University LUISS of Rome

QUALIFICATIONS

National Scientific Habilitation (Italy)
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2014 February: National Scientific Habilitation to become Full Professor in Mathematical
Methods for Economics, Finance and Insurance (13/D4)

2014 February: National Scientific Habilitation to become Associate Professor in
Mathematical Methods for Economics, Finance and Insurance (13/D4)

EDUCATION

Ph.D.

2005 (May): Ph.D. in Mathematics for Applications in Finance and Economics, University of
Rome, “La Sapienza”. Thesis title: “Stochastic Finance: a semi-Markovian approach and its
generalizations”, Thesis supervisor: Prof. R. Manca (University of Rome “La Sapienza”,
Italy).

Schools attended

2006 Summer School in Mathematics organized by “Scuola Matematica Interuniversitaria”
and “Scuola Normale di Pisa” Course: Mathematical Finance, Prof. W. Rungaldier, Prof. U.
Schmock, Cortona 23 July - 12 August.

2005 Tutorial on “Stochastic Processes” organized by VIII Italian-Spanish Meeting on
Financial Mathematics Prof. M. Frittelli Verbania 28 June — 01 July.

2005 International Summer School in “Risk Measurement and Control” organized by
Universita della Svizzera Italiana and Universita La Sapienza di Roma, Rome 09 June — 17
June.

2004 International School on “Stochastic Comparisons: Theory and Applications” organized
by Universita “Politecnico” di Torino, 15 June — 18 June.
Courses:
- stochastic orders for lifetime distributions, Prof. M. Shaked
- variability and dependence orders and their applications in actuarial sciences
and finance, Prof. A. Muller
- total positivity, orderings and applications, Prof. Y. Rinott

2001 Summer course in “Statistics and Probability Theory” organized by Universita
Bocconi. Course “Limit Theorems in Statistics” Prof. Y. Rinott, Torgnon 02 July — 21 July.

2001 Workshop “Fondamenti e Sviluppo di Teoria Economica, Matematica e Applicazioni”,
Pozzuoli 28 May — 15 June.

Courses:

- Cooperative games, Prof. G. Owen

- General Economic Equilibrium, Prof. P. Siconolfi

- Decisions Theory, Prof. J.M. Tallon

- Introduction to dynamic stochastic optimization, Prof. P. Secchi

- Continuous dynamic stochastic optimization, Prof. M.B. Chiarolla
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- Auction theory and applications, Prof. P. Klemperer and Prof. M. Pagnozzi
- Monetary Economics, Prof. G. Camera

- Economies with differential information, Prof. N. Yannelis

- Bank Theory, Prof. A. Villamil

2001 Summer School in Mathematics organized by “Scuola Matematica Interuniversitaria”,
Perugia 29 July — 01 September

Courses:

- Principles of Mathematics, Prof. M. Castellani and Prof. F. Gozzi

- Numerical Analysis, Prof. I.G. Graham

2000 Summer School in Mathematics organized by “Scuola Matematica Interuniversitaria”,
Perugia 23 July — 26 August

Courses:

- Mathematical Statistic, Prof. Y. Rinott

- Probability Theory, Prof. R. Vitale

University Degree

2001 (March): University Degree (Laurea) in Economics (with specialization in Theoretical
Economics), University of Chieti “G. D'Annunzio”, Italy.

Grade: summa cum laude. Dissertation in Mathematical Finance. Title: “Semi-Markov
processes and semi-Markov decision processes with applications in disability insurance”,
Thesis advisor: Prof. R. Manca (University of Chieti “G. D'Annunzio”, Italy).

ACADEMIC DUTIES

- Member of the PhD Board in “Accounting, Management and Finance”, University “G.
d'Annunzio” of Chieti-Pescara, 2014; 2015.

- Member of the PhD Board in “Business and Behavioural Sciences”, University “G.
d'Annunzio” of Chieti-Pescara, since 2016.

- President of the “Commissione paritetica Docenti-Studenti nel Dipartimento di Farmacia”,
University “G. d'Annunzio” of Chieti-Pescara, 2016/03/23 - 2019/07/15.

- Secretary of the “Concorso per il conferimento di n. 34 assegni per 1’incentivazione delle
attivita di tutorato, nonche per le attivita didattico-integrative, propedeutiche e di recupero
a.a. 2014/2015 nel Dipartimento di Farmacia, University “G. d'Annunzio” of Chieti-Pescara’

il

- Member of the “Commissione Giudicatrice per I’ammissione al corso di Dottorato di
ricerca in ACCOUNTING, MANAGEMENT AND FINANCE XXXI CICLO — Sede
Amministrativa: Universita degli Studi G. D’ Annunzio Chieti-Pescara”

- Member of the “Commissione Giudicatrice per I’ammissione al corso di Dottorato di
ricerca in BUSINESS AND BEHAVIOURAL SCIENCES XXXIII CICLO — Sede
Amministrativa: Universita degli Studi G. D’ Annunzio Chieti-Pescara”
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- Member of the “Commissione Giudicatrice per I’ammissione al corso di Dottorato di
ricerca in BUSINESS AND BEHAVIOURAL SCIENCES XXXV CICLO — Sede
Amministrativa: Universita degli Studi G. D’ Annunzio Chieti-Pescara”

- Member of the “Commissione per la selezione ¢ valutazione comparativa dei titoli per
conferimento incarico collaborazione a titolo oneroso per attivita formative dei corsi
preparatori alle prove selettive di ammissione ai Corsi di laurea magistrale in Medicina e
Chirurgia, Odontoiatria e Protesi Dentaria e ai Corsi di Laurea Professioni Sanitarie” a.a.
2019/2020 — Bando n. 497 del 04/07/2019.

- Member of the “Commissione di valutazione della procedura valutativa per la chiamata di
n. 1 professore universitario di ruolo di prima fascia, ai sensi dell’art. 24, comma 6, della
Legge n. 240/2010, presso I’Universita degli Studi di Parma, per le esigenze del
Dipartimento di Scienze Economiche ¢ Aziendali, settore concorsuale 13/D4 —Metodi
matematici dell’economia e delle scienze attuariali e finanziarie, settore scientifico-
disciplinare SECS-S/06 - Metodi matematici dell’economia e delle scienze attuariali e
finanziarie, indetta con Decreto Rettorale rep. DRD n. 1642/2019 PROT. 142331 del 31
luglio 2019~

- Member of the “Commissione suddivisione fondi per la ricerca (FAR) del Dipartimento di
Farmacia” a.a. 2018/2019; 2019/2020.

- President of the “Commissione di valutazione della procedura valutativa per la chiamata di
n. 1 posto di ricercatore a tempo determinato, ai sensi dell’art. 24, C. 3, lett. A), della legge
30 dicembre 2010, N. 240, presso I’Universita del Salento, Dipartimento di Scienze
dell’Economia, settore scientifico disciplinare SECS-S/06 - Metodi matematici
dell’economia e delle scienze attuariali e finanziarie, nominata con D.R. n. 625 in data
15/09/2020.

- Member of the “Giunta del Dipartimento di Economia” for the years 2020-2023.

- Secretary of the “Commissione di valutazione della procedura selettiva per la chiamata di
n. 1 posto di Professore di II fascia, ai sensi dell’art. 18, C. 4, della legge 30 dicembre 2010,
N. 240, presso I’Universita “Gabriele d’Annunzio” di Chieti-Pescara, Dipartimento di
Economia, settore scientifico disciplinare SECS-S/06 - Metodi matematici dell’economia e
delle scienze attuariali e finanziarie, nominata con D.R. n. 163/2021 prot. 9068 del
08/02/2021.

- President of the “Procedura valutativa per la copertura di n. 2 posti di docente universitario
di ruolo di 2" fascia, mediante chiamata, ai sensi dell’art. 24, comma 6, della Legge 30
dicembre 2010, n. 240, per il Settore Concorsuale 13/D4 "METODI MATEMATICI
DELL’ECONOMIA E DELLE SCIENZE ATTUARIALI E FINANZIARIE", Settore
Scientifico Disciplinare SECS-S/06 "METODI MATEMATICI DELL’ECONOMIA E
DELLE SCIENZE ATTUARIALI E FINANZIARIE", presso il Dipartimento di Scienze
dell'Economia, presso 1’Universita del Salento, istituiti, nell’ambito del Piano Triennale dei
Fabbisogni del Personale 2020-2022, con delibera del Consiglio di Amministrazione n. 141
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del 29 giugno 2021. Procedura n. 2 bandita con D.R. n. 504 del 30 luglio 2021. Nomina
Commissione giudicatrice.

- Member of the “Commissione Giudicatrice per I’ammissione al corso di Dottorato di
ricerca in BUSINESS AND BEHAVIOURAL SCIENCES XXXVII CICLO — Sede
Amministrativa: Universita degli Studi G. D’ Annunzio Chieti-Pescara”.

- Member of the “Commissione giudicatrice della procedura selettiva per la chiamata di n. 1
posto di Ricercatore a tempo determinato, ai sensi dell’art. 24, C. 3, lettera a) della legge 30
dicembre 2010, N. 240, presso I’Universita Politecnica delle Marche, Dipartimento di
Management, settore scientifico disciplinare SECS-S/06 - Metodi matematici dell’economia
e delle scienze attuariali e finanziarie, nominata con D.R. n. 134 del 10/02/2021”

- Member of the “Commissione giudicatrice della procedura selettiva di chiamata per la
copertura di n. 1 posto di professore universitario di ruolo di I fascia ai sensi dell’art. 18,
comma 4, della legge n.240/2010 per il settore concorsuale 13/D4 settore scientifico
disciplinare SECS-S/06 presso il Dipartimento di metodi e modelli per il territorio,
I’economia e la finanza bandita con D.R. n. 2373/2021 del 09.09.2021 “

TEACHING

Undergraduate courses

- “Mathematics” (undergraduate, 72 hours, Department of Economics, University G.

d’ Annunzio of Chieti-Pescara): since 2020/2021

- “Mathematical Models for decisions of investment” (undergraduate, 48 hours, Department
of Economics, University G. d’Annunzio of Chieti-Pescara): 2019/2020;

- “Principles of Mathematics” (undergraduate, 30 hours, University G. d’ Annunzio of Chieti-
Pescara): from 2005 to 2013; from 2015 to 2018;

- “Mathematics” (6 CFU, undergraduate, Department of Pharmacy, University G.

d’ Annunzio of Chieti-Pescara): from 2006 to 2013;

- “Mathematics and elements of statistics” (8 CFU, undergraduate, Department of Pharmacy,
University G. d’ Annunzio of Chieti-Pescara): since 2014;

- “Mathematics for the experimental sciences” (3 CFU, undergraduate, Department of
Pharmacy, University G. d’Annunzio of Chieti-Pescara): 2009; 2012, 2013, 2014, 2016,
2017, 2018.

- “Statistics and Informatics for processing experimental data” (3 CFU, undergraduate,
Department of Pharmacy, University G. d’Annunzio of Chieti-Pescara): 2019.

- “Additional learning requirements in mathematics (OFA)” (12 hours, undergraduate,
Department of Pharmacy, University G. d’ Annunzio of Chieti-Pescara): since 2016

- Teaching Assistant in Mathematics (undergraduate, degree programme in Chemistry and
Pharmaceutical Sciences, Department of Pharmacy, University G. d’ Annunzio of Chieti-
Pescara): from 2006 to 2010.

- Teaching Assistant in Mathematics (undergraduate, degree programme in Economics,
University LUISS Guido Carli of Rome): 2005.
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PhD courses

- Credit Rating Modeling (PhD in Accounting, Management and Finance, 24 hours) 2015
- Statistics (PhD in Business and Behavioural Sciences, 28 hours) 2016

- Statistics (PhD in Business and Behavioural Sciences, 16 hours) 2017, 2018, 2019

RESEARCH PROJECTS AND SUPERVISORY
Participation in Research projects and visiting

2022:

- 17/08/2022 — 28/08/2022 Visiting Professor at the “Department of Mathematics”, Indian
Institute of Technology, Newe Dehli, Invitation and financial support by Prof. Dharmaraja
Selvamuthu and Department of Mathematics, IIT New Dehli.

2021:

- Principal investigator of the project (PI) “High-frequency finance” duration 1 year.
Research fund “University G. d'Annunzio” of Chieti-Pescara

2020:

- Principal investigator of the project (PI) “Theory of semi-Markov processes” duration 1
year. Research fund “University G. d'Annunzio” of Chieti-Pescara

2019:

- Principal investigator of the project (PI) “Reliability measures for multi-state systems”
duration 1 year. Research fund “University G. d'Annunzio” of Chieti-Pescara

2018:

- Principal investigator of the project (PI) “Mathematical Models of Poverty” duration 1
year. Research fund “University G. d'Annunzio” of Chieti-Pescara

2017:

- FFABR- “Fondo per il finanziamento delle attivita di base di ricerca” MIUR grant.

- Member of the project titled “Young Investigator Training Program - 3" Workshop Energy
Finance Italia” proposed by the Dipartimento di Matematica “Tullio Levi Civita” University
of Padova, Under evaluation by ACRI.

- Principal investigator of the project (PI) “Metodi stocastici per la gestione di un parco
eolico” duration 1 year. Research fund “University G. d'Annunzio” of Chieti-Pescara

2016:

- Principal investigator of the project (PI) “Stochastic Finance and Memory” duration 1 year.
Research fund “University G. d'Annunzio” of Chieti-Pescara

2015:

- Grant “0000012765 Université de Reims Champagne-Ardenne” Visiting Professor at the
“Laboratoire de Mathématiques de Reims EA4535” France. From 19/05/2015 to 26/05/2015
- Principal investigator of the project (PI) “Asymptotic results for indexed semi-Markov
chains” duration 1 year. Research fund “University G. d'Annunzio” of Chieti-Pescara

2014:

- PI “Multivariate semi-Markov models and applications” duration 1 year. Research fund
“University G. d'Annunzio” of Chieti-Pescara

2013:
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- PI “Long memory semi-Markovian models” duration 1 year. Research fund “University G.
d'Annunzio” of Chieti-Pescara

2012:

- PI Grant “Federation Normandie Mathematiques FR CNRS 3335” Visiting Professor at the
“Laboratoire de Mathématiques Raphaél Salem”, Université de Rouen (France) and
“Laboratoire de Mathématiques Nicolas Oresme” Université de Caen (France). From
09/03/2012 to 23/03/2012 and from 03/05/2012 to 17/05/2012.

- PI “Long memory semi-Markovian models” duration 1 year. Research fund “University G.
d'Annunzio” of Chieti-Pescara

2011:

- PI Grant “Federation Normandie Mathematiques FR CNRS 3335” Visiting Professor at the
“Laboratoire de Mathématiques Raphaél Salem”, Université de Rouen (France) and
“Laboratoire de Mathématiques Nicolas Oresme” Universit¢é de Caen (France). From
23/10/2011 to 12/11/2011

- PI “Higher orders semi-Markov chains and their applications” duration 1 year. Research
fund “University G. d'Annunzio” of Chieti-Pescara

2010:

- PI “Generalized semi-Markov processes and applications” duration 1 year. Research fund
“University G. d'Annunzio” of Chieti-Pescara

2008:

- Member of the Unit of Rome PRIN 2008 “Risparmio previdenziale e benefici pensionistici
privati: scelte individuali, rischi per il gestore”. PI: prof. E. Pitacco University of Trieste.
Duration 2 years.

2006:

- Member of the Unit of Rome PRIN 2006 “La protezione del reddito contro I rischi
longevita e salute: analisi attuariale, finanziaria ed economica dei benefici pensionistici e
previdenziali. Evoluzione e prospettive del mercato”. PI: prof. E. Pitacco University of
Trieste. Duration 2 years.

2004:

- Member of the Unit of Rome PRIN 2004 “Metodi e strumenti attuariali e finanziari per
l'analisi e la gestione dei rischi nei prodotti assicurativi vita e nei fondi pensione”. PI: prof.
E. Pitacco University of Trieste. Duration 2 years

2003:

- 30/09/2003 — 23/12/2003 Visiting Researcher at the “Department of Mathematics and
Physics”, Malardalen University of Vasteras (Sweden). Supervisor Prof. Dmitrii S.
Silvestrov.

- 21/01/2003 — 26/06/2003 Visiting Researcher at the “Département de Génie Informatique”,
Equipe des Mathématiques appliquées, Université de Technologie de Compiégne (France).
Supervisor Prof. Nikolaos Limnios.

2002:

- Member of the Unit of Rome PRIN 2002 “Specificazione e stima di modelli di
pensionamento ¢ relativa valutazione del fondo”. PI: prof. E. Pitacco University of Trieste.
Duration 2 years.
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Supervision of Ph.D. Student and research groups

- Dr. Giovanni Salvi, Sapienza Universita di Roma, Scuola di Dottorato in Economia,
Dottorato di Ricerca in Matematica per le applicazioni Economico-Finanziarie XXV ciclo.
Titolo della tesi “On Semi-Markov Processes and Financial Applications. (2010-2012). Co-
supervision with Prof. Raimondo Manca.

- Dr. Flavio Prattico, Universita dell'Aquila, Dottorato di Ricerca in Ingegneria Meccanica,
Energetica e Gestionale XXVII ciclio, Titolo della tesi “Wind Speed Modeling Through
Semi-Markov Models”. (2012-2014). Co-supervision with Prof. Filippo Petroni.

- Dr. Riccardo De Blasis, Universita di Chieti-Pescara, Dottorato di Ricerca in Accounting
Management and Finance, XXXI ciclo. (2015 —2019)

- Dr. Stefania Scocchera, Universita di Chieti-Pescara, Dottorato di Ricerca in Accounting
Management and Finance, XXXI ciclo. (2015 —2019)

- Dr. Bice Di Basilio, Universita di Chieti-Pescara, Dottorato di Ricerca in Business and
Behavioural Sciences, XXXIII ciclo. (2017 —2021)

- Dr. Salvatore Vergine, Universita di Chieti-Pescara, Dottorato di Ricerca in Business and
Behavioural Sciences, XXXV ciclo. (2019 — to date)

- Dr. Veronica Vigna, Universita di Chieti-Pescara, Dottorato di Ricerca in Business and
Behavioural Sciences, XXXVII ciclo. (2021 — to date)

- Dr. Bice Di Basilio, (1 year post-doc research project) Universita di Chieti-Pescara,
Dottorato di Ricerca in Business and Behavioural Sciences, XXXIII ciclo. (09/2022 —)

Participation in Thesis Committees

- Rinaldi Marco, University “La Sapienza” of Rome, Ph.D. in Mathematics for
Economic-Financial Applications

- Pantanella Alexandre, University “La Sapienza” of Rome, Ph.D. in Mathematics for
Economic-Financial Applications

- Martire Antonio, University “La Sapienza” of Rome, Ph.D. in Mathematics for
Economic-Financial Applications

- Ferrari Giorgio, University “La Sapienza” of Rome, Ph.D. in Mathematics for
Economic-Financial Applications

- De Angelis Tiziano, University “La Sapienza” of Rome, Ph.D. in Mathematics for
Economic-Financial Applications

- Ragno Costantino, University of Camerino, Ph.D. in “Science and Technology -
Mathematics” (2019)

- Corona Dario, University of Camerino, Ph.D. in “Science and Technology -
Mathematics” (2019)

- Jean-Paul Murara, Malardalen University of Vasteras, Sweeden, Ph.D. In
“Mathematics/Applied mathematics” October 04, (2019) with the role of
“Opponent”

- Asaph Keikara Muhumuza, Malardalen University of Vasteras, Sweeden, Ph.D. In
“Mathematics/Applied mathematics” December 14, (2020) with the role of “Regular
committee member”
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- Benard Abola, Malardalen University of Vasteras, Sweeden, Ph.D. In
Mathematics/Applied mathematics” December 14, (2020) with the role of
“Supplement committee member”.

RESEARCH

Main interests

Stochastic Processes (Markov processes, Semi-Markov processes and generalizations,
Storage Impulsive Processes, Nonparametric estimation of functionals of Markov and semi-
Markov processes, Entropic measures for stochastic processes);

Financial Mathematics (Credit rating modelling; High frequency finance; Fundamental
analysis; Derivatives; Interest rates modelling);

Insurance Mathematics (Disability insurance; Risk Theory);

Mathematical Economics (Income inequality modelling; Poverty modelling and estimation);
Reliability Theory (Maintenance models; Performability models; Age-usage models; Single-
use reliability models);

Renewable energies (Wind speed and energy modelling; Wind energy risk management; PV
modelling, renewable energy integration).

HONOURS AND AWARDS

- 2012 The article “First and second order semi-Markov chains for wind speed modeling”
received the “Best paper awards for young scientists” to the 2™ Stochastic Modeling
techniques and data Analysis (SMTDA 2012) International Conference. The research was
presented by Dr. Flavio Prattico.

- 2011 The article “Immigration effects on Economic System through Dynamic Inequality
Indices” received the “Outstanding Research Award” to the Global Conference on Business
and Finance. The research was presented by Prof. Giuseppe Di Biase

PUBLICATIONS

Books

[2] “Semi-Markov Migration Models for Credit Risk” (joint with Di Biase G., Janssen, J.,
Manca R.) ISBN: 978-1-84821-905-2 316 pages May 2017, Wiley-ISTE

[1] “La Dolce Matematica” (joint with Di Biase G.) ISBN: 9788891002556 260 pages
[Imiolibro self publishing 2015.

Articles in refereed journals

[105] “Optimal management of a hybrid and isolated microgrid in a random setting” (joint
with S. Vergine, C. Alvarez-Arroyo, JM Escano, L. Alvarado-Barrios) Energy Reports 2022,
8, 9402-9419. https://doi.org/10.1016/j.egyr.2022.07.044
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[104] “Ramp Rate Limitation of Wind Power: An Overview” (joint with F. Petroni and S.
Vergine) Energies 2022, 15, 5850. https://doi.org/ 10.3390/en15165850

[103] “Ramp Rate Limitation of Wind Power: An Overview” (joint with F. Petroni and S.
Vergine) Energies 2022, 15, 5850. https://doi.org/ 10.3390/en15165850

[102] “A Continuous-Time Semi-Markov System Governed by Stepwise Transitions” (joint
with V.S. Barbu and A. Makrides) Mathematics 2022, 10, 2745. https://doi.org/
10.3390/math10152745

[101] “A Model for the State of Charge of a Battery Connected to a Wind Power Plant Under
a Ramp Rate Limitation regime” (joint with F. Gismondi and S. Vergine) Journal of
Reliability and Statistical Studies, 15(2), 431-458, 2022, https://doi.org/10.13052/jrss0974-
8024.1522

[100] “Randentropy: a software to measure inequality in random systems” (joint with S.
Scocchera and L. Storchi) Informatica, Volume 33, Issue 2 (2022), pp. 279-298
https://doi.org/10.15388/22-INFOR479

[99] “Perturbation analysis for dynamic poverty indexes” (joint with R. De Blasis and F.
Gismondi) To appear in Communications in Statistics: Theory and Methods
https://doi.org/10.1080/03610926.2022.2034018

[98] “Confidence sets for dynamic poverty indexes” (joint with R. De Blasis) Journal of
Applied Statistics Published online: 24 Aug 2021,
https://doi.org/10.1080/02664763.2021.1967893

[97] “Sequential interval reliability for semi-Markov repairable systems” (joint with V.S.
Barbu and T. Gkelsinis) Mathematics 2021, 9, 1997. https://doi.org/10.3390/math9161997

[96] “Ramp-rate policy in wind power plants with battery storage: a stochastic-economic
analysis” (joint with F. Petroni and S. Vergine) Energies 2021, 14, 4066.
https://doi.org/10.3390/en14134066

[95] “Valuation of R&D Compound Option using Markov chain approach” (joint with G.
Villani) Annals of Finance 2021, 17: 379-404 https://doi.org/10.1007/s10436-021-00389-1

[94] “A semi-Markovian approach to drawdown based measures” (joint with B. Di Basilio
and F. Petroni) Advances in Complex Systems 23, 8, 2050020 (2020)

[93] “A micro-to-macro approach to returns, volumes and waiting times” (joint with F.
Petroni) Applied Stochastic Models in Business and Industry 37, 4, July/August 2021, 767-
789

[92] “On the computation of some interval reliability indicators for semi-Markov systems”
(joint with R. Manca, F. Petroni and S. Dharmaraja) Mathematics 2021, 9, 575, 27 pages
https://doi.org/10.3390/math9050575
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[91] " Hedging the risk of wind power production using dispatchable energy source " (joint
with Di Basilio, B. and Petroni, F.) Stochastics and Quality Control, v. 36 no. 1, 2021, pp. 1-
20.

[90] " Performance estimation of photovoltaic energy production " (joint with Casula, L.,
Masala, G. and Petroni, F.) Letters in Spatial and Resource Sciences 13 (3), 267-285, 2020.

[89] “Performance estimation of a wind farm with a dependence structure between electricity
price and wind speed” (joint with L. Casula, G. Masala and F. Petroni) The World Economy
43(10), 2803-2822, 2020

[88] "Insurance Contracts for Hedging Wind Power Uncertainty" (joint with F. Gismondi and
F. Petroni) Mathematics 8.8 (2020): 1376.

[87] "Managing Wind Power Generation via Indexed Semi-Markov Model and
Copula" (joint with G. Masala, F. Petroni and R.A. Sobolewski) Energies 13.16 (2020):
4246.

[86] “Portfolio optimization of credit risky bonds: a semi-Markov process approach” (joint
with P. Puneet, S. Dharmaraja and R. Manca) Financial Innovation 6, 1-14, 2020

[85] “A multivariate Markov chain stock model” (joint with R. De Blasis) Scandinavian
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* The 5th Stochastic Modeling Techniques and Data Analysis Conference (SMTDA 2018)
Conference, 12-15 June 2018, Chania, Greece

» The XLII Congress of the Italian Association of Mathematics Applied to Economic and
Social Sciences (AMASES 2018)”, September 13-15, 2017 Napoli, Italy.

* International Conference DEPCOS2018, Brunow, Poland, 02 - 06 July 2018

* 9th International Workshop on Applied Probability, Budapest, Hungary, 18th - 21th June
2018

» Workshop STODEP2018, Rouen, France, October 3-5, 2018

2017:

* The 17th Applied Stochastic Models and data Analysis Conference (AMASES 2017)
Conference, June 06 - 09, 2017 London, UK

» The XLI Congress of the Italian Association of Mathematics Applied to Economic and
Social Sciences (AMASES 2017)”, September 14-16, 2017 Cagliari, Italy.

* The International Conference on Stochastic Processes and Algebraic Structures
(SPAS2017) October 04 - 06, 2017 Vasteras-Stockholm, Sweden.

* Seminar, Universita del Salento, Dipartimento di Scienze dell’Economia, October 18 2017,
Lecce, Italy.

2016:

* The 4th Stochastic Modeling Techniques and Data Analysis Conference (SMTDA 2016)
Conference, 01-04 June 2016, La Valletta, Malta.

* Eighth International Workshop on Applied Probability (IWAP2016), June 20 - 23,2016
Toronto, Canada.

* International Workshop on Computational Economics and Econometrics (Iwcee16) June 30
—July 01, Keynote.

* The XL Congress of the Italian Association of Mathematics Applied to Economic and
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Social Sciences (AMASES 2016)”, September 15-17 2016 Catania, Italy.

2015:

* The I Energy Finance Italia workshop (EFI 2015), Camerino, 10 - 11 December 2015

» The XVI Applied Stochastic Models and Data Analysis Conference (ASMDA 2015)",
Pireus, Greece 30" June - 04 July 2015

* Seminar, Université de Reims Champagne-Ardenne, Laboratoires de Mathématiques, May
21 2015, Reims, France.

2014:

* “The VI International Conference on Mathematical and Statistical Methods for Actuarial
Sciences and Finance (MAF 2014)", April 22 - 24 2014 Vietri sul Mare, Italy.

* “The III Stochastic Modeling Techniques and Data Analysis Conference (SMTDA 2014)",
June 10-14 2014 Lisbon, Portugal.

* “The XXXVIII Congress of the Italian Association of Mathematics Applied to Economic
and Social Sciences (AMASES 2014)”, Universita Mediterranea di Reggio Calabria,
September 04 - 06 2014 Reggio di Calabria, Italy.

2013:

* “The XV Applied Stochastic Models and Data Analysis Conference (ASMDA 2013)", June
25 -28 2013, Matar6 (Barcelona), Spain.

* “The XXXVII Congress of the Italian Association of Mathematics Applied to Economic
and Social Sciences (AMASES 2013)”, Universita dell'Insubria, Stresa (Verbania), Italy.

* “International Cramér Symposium on Insurance Mathematics” Stockholm, Sweden.
2012:

* “The II Stochastic Modeling Techniques and Data Analysis Conference (SMTDA 2012)",
Chania, Greece.

* “European Geophisical Union, General Assembly (EGU 2012)", Vienna, Austria.

* “The XXXVI Congress of the Italian Association of Mathematics Applied to Economic and
Social Sciences (AMASES 2012)”, Universita degli Studi di Foggia, Vieste, Italy.

* “Probability Theory and its Applications”, Moscow, Russian.

* “Seminar: Groupe de travail en Statistique”, Université de Rouen, Laboratoire de
Mathematiques Raphael Salem, May 11, 2012, Rouen, France

* “Seminar, Université de Caen - Basse Normandie, Laboratoire de Mathématiques Nicolas
Oresme, March 12, 2012, Caen, France.

2011:

* “The XIV Applied Stochastic Models and Data Analysis Conference (ASMDA 2011)",
University “La Sapienza” of Rome, Rome, (Italy).

* “The XXXIIV Congress of the Italian Association of Mathematics Applied to Economic
and Social Sciences (AMASES 2011)”, Universita degli Studi di Pisa, Italy.

» “Markov & semi-Markov Processes & Related Fields (MSMPRF 2011)”, Chalkidiki,
Greece.

* “Seminar: Groupe de travail en Statistique”, Université de Rouen, Laboratoire de
Mathematiques Raphael Salem, November 03, 2011, Rouen, France

* “Seminar: Entropie, mots, stat”, Université de Caen - Basse Normandie, Laboratoire de
Mathématiques Nicolas Oresme, November 9, 2011, Caen, France.

2010:
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* “V International Workshop on Applied Probability (IWAP 2010)” Universidad Carlos III de
Madrid, Colmenarejo, Madrid, Spain.

* “Stochastic Modeling Techniques and Data Analysis International Conference (SMTDA
2010)”, Chania, Greece.

* “Fourth International Conference Mathematical and Statistical Methods for Actuarial
Sciences and Finance (MAF 2010)”, Ravello, Italy.

* “The International Symposium on Stochastic Models in Reliability Engineering, Life
Sciences and Operations Management (SMRLO 2010)”, Shamoon College of Engineering,
Beer Sheva, Israel.

* “The XXXIII Congress of the Italian Association of Mathematics Applied to Economic
and Social Sciences (AMASES 2010)”, Universita degli Studi di Macerata, Macerata, Italy.
2009:

* “The XIII Applied Stochastic Models and Data Analysis Conference (ASMDA 2009)",
Vilnius Gediminas Technical University, Vilnius (Lithuania).

* “Seminar: Strategy and Stochastics”, University LUISS, Roma, Italy

* “The XXXII Congress of the Italian Association of Mathematics Applied to Economic and
Social Sciences (AMASES 2009)”, Universita degli Studi di Parma, Parma, Italy.

* “III International Symposium on Semi-Markov Processes Theory and Applications 20097,
Universita degli Studi di Cagliari, Cagliari, Italy.

2008:

* “IV International Workshop on Applied Probability (IWAP 2008)”, Université de
Technologie de Compiegne, France

* “Seminar: Networks, Topology and Dynamics”, University Bicocca, Milano (Italy)

* “The XXXI Congress of the Italian Association of Mathematics Applied to Economic and
Social Sciences (AMASES 2008)”, Universita degli Studi di Trento, Trento, Italy.

* “X Spanish-Italian Congress of Financial and Actuarial Mathematics 2008”, Universita
degli Studi di Cagliari, Cagliari, Italy.

2007:

* “The XII Applied Stochastic Models and Data Analysis Conference (ASMDA 2007)",
Chania (Greece).

* “The XXX Congress of the Italian Association of Mathematics Applied to Economic and
Social Sciences (AMASES 2007)”, Universita degli Studi del Salento, Lecce, Italy.

2006:

* “III International Workshop on Applied Probability IWAP 2006)”, University of
Connecticut, Storrs, Connecticut, USA.

* “The XXX Congress of the Italian Association of Mathematics Applied to Economic and
Social Sciences (AMASES 2006)”, Universita degli Studi di Trieste, Trieste, Italy.

2005:

» “The XI Applied Stochastic Models and Data Analysis Conference (ASMDA 2005)",
Université de Bretagne Occidentale, Brest, France.

* “The XXIX Congress of the Italian Association of Mathematics Applied to Economic and
Social Sciences (AMASES 2005)”, Universita degli Studi di Palermo, Palermo, Italy.

* “VII Spanish-Italian Congress of Financial and Actuarial Mathematics 2005”, Verbania,
Italy.
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2004:

* “The XXXIV Congress of the Italian Association of Mathematics Applied to Economic and
Social Sciences (AMASES 2004)”, Universita degli Studi di Modena e Reggio Emilia,
Modena, Italy.

* ”8-th International Congress on Insurance: Mathematics & Economics (IME2004)”,
University LUISS, Roma, Italy

2003:

* “The XXXVIII Congress of the Italian Association of Mathematics Applied to Economic
and Social Sciences (AMASES 2003)”, Universita degli Studi di Cagliari, Cagliari, Italy.

Conferences and Symposia organization

2022: - Member of the Scientific Committee of the “7™ Stochastic Modeling Techniques and

Data Analysis (SMTDA 2020) International Conference ", Athens, Greece.

2021: - Member of the Scientific Committee of the “XIX Applied Stochastic Models and

Data Analysis (ASMDA 2021) International Conference", Virtual Conference.

2020: - Member of the Scientific Committee of the “6™ Stochastic Modeling Techniques and

Data Analysis (SMTDA 2020) International Conference ", Virtual Conference.

2019: - Member of the Scientific Committee of the “XVIII Applied Stochastic Models and

Data Analysis (ASMDA 2019) International Conference", Firenze, Italy.

2018: - Member of the Scientific Committee of the “5" Stochastic Modeling Techniques and

Data Analysis (SMTDA 2016) International Conference ", Chania, Greece.

- Member of the Local Organizing Committee of the III Energy Finance Italia Workshop,
Pescara, Italy.

2017: Member of the Scientific Committee of the “XVII Applied Stochastic Models and

Data Analysis (ASMDA 2017) International Conference", Pireus, Greece.

2016: Member of the Scientific Committee of the “4™ Stochastic Modeling Techniques and

Data Analysis (SMTDA 2016) International Conference ", La Valletta, Malta.

2015: Member of the Scientific Committee of the “XVI Applied Stochastic Models and Data

Analysis (ASMDA 2015) International Conference ", Pireus, Greece.

2014: - Member of the Scientific Committee of the “3™ Stochastic Modeling Techniques and

Data Analysis (SMTDA 2014) International Conference ", Lisbon, Portugal.

- Organizer of the special session “Stochastic Models for Insurance and Energy” at “The 111

Stochastic Modeling Techniques and Data Analysis Conference (SMTDA 2014)", June 10-14

2014 Lisbon, Portugal.

2013:

- Member of the Scientific Committee of the “XV Applied Stochastic Models and Data

Analysis (ASMDA 2013) International Conference ", Mataro (Barcelona) Spain.

- Co-organizer of the special session “Risk Models and Applications” at the International

Cramér Symposium on Insurance Mathematics, June 11 — 14, 2013, Stockholm.

- Co-organizer of the special session “Markov and Semi-Markov Risk Models” at the

International Cramér Symposium on Insurance Mathematics, June 11 — 14, 2013, Stockholm.

- Organizer of the special session “Semi-Markovian based models for finance, insurance and

economics” at the “The XV Applied Stochastic Models and Data Analysis Conference

(ASMDA 2013)", June 25 - 28 2013, Matar6 (Barcelona), Spain.
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2012: Organizer of the special session “Financial and Actuarial Models” at “The 11
Stochastic Modeling Techniques and Data Analysis Conference (SMTDA 2012)", Chania,
Greece.

2011: Member of the Organizing and Scientific Committees, "XIV Applied Stochastic
Models and Data Analysis (ASMDA 2011) International Conference ", Rome (Italy).
2009: Member of the Organizing and Scientific Committees, "III International Symposium
on Semi-Markov Models - Theory & Applications", Cagliari (Italy).

Collaborations with research institutions

- Université de Rouen, France (Prof. Vlad Stefan Barbu, Dr. Thomas Gkelsinis)
- Université de Reims Champagne-Ardenne, France (Prof. Philippe Regnault)
- Université de Caen, France (Prof. Valerie Girardin)

- Universitat de Barcelona, Spain (Prof. Montserrat Guillen)

- University of Stockolm, Sweden (Prof. Dmitrii Silvestrov)

- Université Libre de Bruxelles, Belgium (Prof. Jacques Janssen)

- Bialystok University of Technology, Poland (Dr. Robert Adam Sobolewski)

- National Academy of Sciences of Ukraine (Prof. Vladimir S. Koroliuk)

- Universita “La Sapienza” di Roma, Italy (Prof. Raimondo Manca)

- Universita degli studi di Cagliari, Italy (Dr. Giovanni Masala)

- Universita Politecnica delle Marche, Italy (Prof. Filippo Petroni, Dr. Riccardo De
Blasis)

- Universita degli studi “Guglielmo Marconi”, Italy (Prof. Fulvio Gismondi)

- Universita degli studi di Bari, Italy (Prof. Giovanni Villani)

- Indian Institute of Technology Delhi, India (Prof. S. Dharmaraja)

- Universidad Loyola Andalucia, Sevilla, Spain (Prof. L.A. Barrios)

Reviewing
Ad hoc referee for journals:

Abstract and Applied Analysis; Annals of Finance; Annals of Operations Research; Applied
and Computational Mathematics; Applied and Soft Computing; Applied Mathematics and
Computation; Applied Stochastic Models in Business and Industry; Carpathian Journal of
Mathematics; Communications in Statistics: Simulation and Computation; Communications
in Statistics: Theory and Methods; Computational Economics; Computational Management
Science; Economic Modelling; Entropy; European Journal of Actuarial Sciences; European
Journal of Operational Research; Financial Innovation; Fuzzy Sets and Systems; Hacettepe
Journal of Mathematics and Statistics; IEEE Transactions on Reliability; IIE Transactions;
International Journal of Theoretical and Applied Finance; IMA Journal of Management
Mathematics; Insurance: Mathematics and Economics; International Journal of Electrical
Power and Energy Systems; International Journal of Finance and Economics; International
Journal of Mathematical, Engineering and Management Sciences; Journal of Applied
Statistics; Journal of Economic and Administrative Sciences; Journal of Mathematics and

Guglielmo D’Amico g.damico@unich.it, 3477765805 Pag. 26



27

Statistics; Journal of Multivariate Analysis; Journal of Nonparametric Statistics; Journal of
Statistical Theory and Practice; Journal of Risk Finance; Journal of the Operational Research
Society; Journal of Wind Engineering and Industrial Aerodynamics; Linear Algebra and its
Applications; Mathematics; Methodology and Computing in Applied Probability; Modern
Stochastics: Theory and Applications; Physica A: statistical mechanics and its applications;
Reliability Engineering and System Safety; Risks; Statistica Neerlandica; Statistical Methods
& Applications; Statistics and Operations Research Transactions; Symbiosis Open Access
Journal of Aids Research; Theory of Probability and Mathematical Statistics;

Reviewing for Archives
Mathematical Reviews;

PROFESSIONAL MEMBERSHIPS
- Member of the AAM.A.S.E.S. (The Italian Association of Mathematics Applied to
Economic and Social Sciences), since 2003.

- Member of the UMI (Unione Matematica Italiana), 2020 - 2021

- Member of the UMI’s group “PRISMA” (Probability In Statistics, Mathematics and
Applications), 2020 - 2021

- Member of the Energy Finance Italia 2022

LANGUAGES
Italian, English, French.
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Dichiarazione sostitutiva di certificazioni/dell’atto di notorieta
(Artt. 46 e 47 del D.P.R. 28 dicembre 2000, n. 445)

11 sottoscritto Guglielmo D’ Amico, nato a Castel di Sangro (AQ) il 31/12/1976, residente in
Quadri Via Benedetto Croce n. 153, a conoscenza di quanto prescritto dall’art. 76 del
D.P.R. 28 dicembre 2000 n. 445, sulla responsabilita penale cui pud andare incontro in caso
di falsita in atti e di dichiarazioni mendaci, nonché di quanto prescritto dall’art. 75 del D.P.R.
28 dicembre 2000 n. 445, sulla decadenza dai benefici eventualmente conseguenti al
provvedimento emanato sulla base di dichiarazioni non veritiere, ai sensi e per gli effetti del
citato D.P.R. n. 445/2000 ¢ sotto la propria personale responsabilita:

DICHIARA

che tutte le informazioni contenute nel proprio curriculum vitae sono veritiere.
Letto, confermato e sottoscritto.

Pescara, 1i 27 Aprile 2022
il dichiarante

e

Autorizzo il trattamento dei dati personali contenuti nel mio curriculum vitae in base art. 13
del D. Lgs. 196/2003.
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