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1. ACADEMIC POSITIONS

From the 1st of November 2006, Associate Professor of Statistics at the Department of
Economics, and at the Faculty of Economics, of the University of Verona. From the 1st of
October 2009, also at “Polo Scientifico Didattico Studi sull’'Impresa” of Vicenza (Italy).

From the 5th of October 1997 to the 31st of October 2006, University Researcher in
Statistics at the Department of Economics, Finance and Statistics, and at the Faculty of
Economics, of the University of Perugia (Italy).

2. EDUCATION AND SCHOLARSHIPS

Degtee in Statistics and Economics (110/110 with honors) from the University of Padova,
Italy, on the 14th of March 1991 with a thesis on the exact likelithood function of some
models for normal time series (supervisor Prof. A. Azzalini).

Scholarship from the “Istituto Postelegrafonici” (Roma, Italy) in 1991 for research at the
Department of Statistical Science, University College London (London, UK).

Scholarship from the University of Padova (Padova, Italy) in 1991/1992 for research at the
Department of Statistical Science, University College London (London, UK).

Doctor of Philosophy (Ph.D.) in Statistical Science from the Department of Statistical
Science of University College London (of the University of London, UK) on the 20th of
March 1996, with a Thesis titled “On some aspects of the prequential and algorithmic
approaches to probability and statistical theory” (supervisor Prof. A. P. Dawid).

Research grant from the “Consiglio Nazionale delle Ricerche” (Roma, Italy) for the
academic year 1996/1997 for research at the Department of Statistics of the London
School of Economics and Political Science, University of London (London, UK).

3. TEACHING ACTIVITY IN UNDERGRADUATE AND GRADUATE COURSES

From the academic year 1996/1997 to present, teaching of descriptive and inferential
statistics, probability, time series analysis, forecasting, in undergraduate course at the
London School of Economics and Political Science (UK), University of Perugia (Italy) and
University of Verona (Italy).

From the academic year 2002/2003 to present, teaching of probability theory, stochastic



processes, decision theory, at the University of Perugia (Italy) and at the University of
Verona (Italy).

From the academic year 1998/1999 to present, teaching activity in many masters and
professional programs.

4. ACTIVITY IN PHD PROGRAMS

From the academic year 1997/1998, teaching of probability theory and stochastic
processes in the Ph.D. programs of the University of Perugia (Italy) and of the University
of Verona (Italy).

Ph.D. Thesis Supervisor of Silvia Centanni (Thesis title: “Nonlinear Filtering and Option
Pricing Using Reversibile Jump MCMC in a Model for High Frequency Data”, A.A.
2002/2003, University of Perugia).

Ph.D. Thesis Supervisor of Laura Ferracuti (Thesis title: “Geostatistical Non-Gaussian
Factor Models for Multivariate Spatial Data”, A.A. 2004/2005, University of Perugia).

Ph.D. Thesis Supervisor of TingTing Peng (Thesis title: “Modeling Multivariate Ultra-High
Frequency Financial Data by Monte Catlo Simulation Methods”, A.A. 2010/2011,
University of Verona).

PhD. Thesis Supervisor of Alain Julio Mbebi (Thesis title: “A Journey Into State-Space
Models”, A.A. 2016/2017, University of Verona).

5. RESEARCH INTERESTS

Main research interests have been in the foundations of probability and statistics,
likelihood inference, Monte Carlo simulation methods, stochastic processes, and in the
modelling of temporal and spatial data. In particular, I have been involved in the modelling
of multivariate non-Gaussian geostatistical data, using ‘Markov chain Monte Catlo’
algorithms for the estimation of the parameters and for the construction of prediction
maps. In this area, applications have been considered in the investigation of
epidemiological, ecological and environmental issues. I have also been involved in the
modelling of ultra-high-frequency financial data with doubly stochastic Poisson processes.
For these models, filtering, smoothing and estimation of the parameters have been tackled
using ‘reversible jump Markov chain Monte Carlo’ algorithms. Interests have also been on
the statistical modelling, under the usual axioms for probability of Kolmogorov, of some
fundamental experiments of quantum physics, in particular of the two slits experiment and
of the correlation experiments associated to the paradox of Einstain-Podolsky-Rosen and
to the Bell inequalities.
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analysis of plankton count data from Lake Trasimeno (Italy)”, in (ed. V. Capasso)
“Mathematical Modelling and Computing in Biology and Medicine”, Milan Research Centre for
Applied and Industrial Mathematics (MIR.I.AM.) Project Series, 593-599, Esculapio,
Milano. ISBN: 88-7488-055-3.

[10] S. Centanni, M. Minozzo (2003). “Minimizzazione del rischio di copertura con
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distribuzione geografica del rischio in epidemiologia”, A#: del II Congresso della Societa
Italiana di Statistica Medica ed Epidemiologia Clinica, Brescia, 1-4 ottobre 2003, 165-167.
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pp- ISBN 13: 9788846489692

[24] M. Minozzo (2004). “Estimation by stochastic EM in a class of spatial factor models”,
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