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Part I - General Information

Full Name Alessandro De Gregorio

E-mail alessandro.degregorio@uniroma1.it

Citizenship Italina

Spoken Languages Italian (mother tongue), English (fuent)

Part II - Education

Type Year             Institution   Notes

Post-graduate studies 2006 Università commerciale “L. Bocconi” Summer School on “Penalizations of Brownian paths” -
Torgnon (AO)

PhD 2007 Università di Padova PhD in Statistics

Post-graduate studies 2007 European Mathematical Society  Summer School on “Statistics for stochastic differential
equations models” - La Manga del Mar Menor (Spain)

Part III - Academic  Appointments

Start        End              Institution                 Position

Sep

2019

Present Dipartimento di Scienze Statistiche 

- Università di Roma “La Sapienza”

Associate Professor in Probability and Mathematical Statistics 

Nov

2010

Sep

2019

Dipartimento di Scienze Statistiche 

- Università di Roma “La Sapienza”

Assistant Professor (Ricercatore) in Probability and Mathematical
Statistics 
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Part VI- Seminars and Talks

• Time-changed Random Evolutions and related fractional equations,   Fractional Calculus, Probability and Non-Local Operators. Caserta (Italy), May 8-9, 2025.

• Anomalous random fights and   and time-fractional run-and-tumble equations,   5th International Symposium on Operational and Stochastic Methods in Fractional Dynamics. 
Rome   (Italy),   October   24-25, 2024.

• Stimatori regolarizzati per equazioni differenziali stocastiche osservate a tempi discreti, seminari on-line PRISMA. June 3, 2024

• Anomalous random fights and   and time-fractional run-and-tumble equations,   Fractional Calculus, Probability and Non-Local Operators. Bilbao (Spain), May 20-22,
2024.

• Path dynamics of time-changed Lévy processes: a martingale approach,    SIMAI 2023. Matera (Italy), August 28, 2023 (Invited Speaker)..

• Path dynamics of time-changed Lévy processes: a martingale approach,    Dipartimento di Matematica e Applicazioni "Renato Caccioppoli".    Napoli (Italy), June
27, 2023 (Invited Speaker)..

• Path dynamics of time-changed Lévy processes: a martingale approach,     Stochastic Models for Complex Systems 2023 .     Lecce (Italy), May 18-19, 2023 (Contributed

https://uniroma1.zoom.us/j/82939128330


Talk).

• Pathwise optimization for adaptive bridge-type estimators and its application to SDEs,    CMStatistics 2022. London (UK), December 17-19, 2022 (Invited
Speaker)..

• Stochastic solutions for time-fractional heat equations with complex spatial variables,     Third    Italian Meeting on Probability and Mathematical Statistics.    Bologna 
(Italy), June    13-16, 2022 (Invited Speaker)..

• Regularized bridge-type estimation for SDEs,    CMStatistics 2021. London (UK), December    18-20, 2021 (Invited Speaker)..

• Telegraph random evolutions on a circle, Modern Stochastics: Theory and Applications V (conference online). Kyiv (Ukraine), 1-4 June, 2021 (Contributed Talk).

• Regularized estimation with multiple penalties and its application to stochastic differential equations, CMStatistics 2019. London (UK), December 14-16, 2019
(Invited Speaker).

• Adaptive elastic-net for SDEs driven by small noises, European Meeting of Statisticians (EMS 2019). Palermo (Italy), July 22-26, 2019 (Invited Speaker).

• Probabilistic representations of the Barenblatt-type solutions, diffusion equations and fractional operators, II Italian Meeting on Probability and Mathematical Statistics.
Vietri sul Mare (Italy), June 17-20, 2019 (Contributed Talk).

• An overview on penalised estimators for sparse SDEs, The Second YUIMA Conference. Rome (Italy), March 22-25, 2019 (Contributed Talk).

• Penalized estimations for stochastic differential equations, ASC 2019: Asymptotic Statistics and Computations. Tokyo (Japan), January 30-February 1, 2019 (Invited
Speaker).

• Empirical L^2-test statistic for discretely observed SDEs, 9th International Workshop on Applied Probability(IWAP 2018). Budapest (Hungary), June 18-21, 2018
(Contributed Talk).

• Empirical L^2-test statistics for ergodic diffusions, DynStoch 2018. Porto (Portugal), June 6-8, 2018 (Contributed Talk).

• Hypotheses testing for SDE: theoretical and numerical results, Workshop: Computational Aspects of Simulation and Inference for Stochastic Processes and the YUIMA Project ,
Milan (Italy), March 27 - 28, 2018 (Invited Speaker).

• Test statistics for stochastic differential equations sampled at discrete times, First Italian Meeting on Probability and Mathematical Statistics. Torino (Italy), June 19-22,
2017 (Contributed Talk).

• Test statistics for sde observed at discrete times, 40
th

 AMASES meeting. Catania (Italy), September 15-17, 2016 (Contributed Talk).

• Transport Processes in Mixed Poisson Random Media, 38th Conference on Stochastic Processes and Their Applications. Oxford (UK), July 13-17, 2015 (Contributed Talk).

• Isotropic transport processes: a survey of results, Istituto per le applicazioni del calcolo "M. Picone"- CNR. Rome (Italy), March 20, 2015 (Invited Speaker).

• Random walks with generalized Dirichlet steps, Applied Stochastic Models and Data Analysis 2013 Conference. Matarò (Barcellona), June 25-28, 2013 (Contributed Talk).

• Refecting diffusions in multidimensional spheres, 8th World Congress in Probability and Statistics. Istanbul (Turkey), July 9 - 14, 2012 (Contributed Talk).

• Non-isotropic random fights and biological locomotion, BIOCOMP 2012 Mathematical Modeling and Computational Topics in Biosciences. sul Mare (Italy), June 4 - 8,
2012 (Contributed Talk).

• Random fights in higher spaces, Departments of Probability Theory, Statistics and Actuarial Mathematics, Taras Shevchenko National University of Kyiv. (Ukraine), February 27,
2012 (Invited Speaker).

• Moving randomly in R^d with fnite velocity: random fight models, Applied Stochastic Models and Data Analysis 2011 Conference. Rome, 7-10 June, 2011 (Invited
Speaker).

• Stochastic velocity motions and processes with random time, XXIV riunione scientifca del Dipartimento di Statistica Probabilita e Statistiche Applicate, Sapienza Universita di
Roma. Roma (Italia), 11-12 Febbraio, 2010 (Contributed Talk).

• Pseudo phi-divergence test statistics and multidimensional Ito processes, 33rd Conference on Stochastic Processes and Their Applications . Berlin (Germany), July 27-31,
2009 (Contributed Talk).

• Divergences test statistics for discretely observed diffusion processes, III Italian Congress of Econometrics and Empirical Economics. Ancona (Italy), January 30-31, 2009
(Contributed Talk).

• Clustering of discretely observed diffusion processes, X Workshop on Quantitative Finance. Milan (Italy), January 29-30, 2009 (Contributed Talk).

• Inference problems for the telegraph process observed at discrete times, 56
th

 Session of the International Statistical Institute. Lisboa (Portugal), August 22-29, 2007
(Contributed Talk).

• Voli aleatori in spazi superiori, XX riunione scientifca del Dipartimento di Statistica, Probabilitta e Statistiche Applicate. "Sapienza'' Università di Roma, Rome (Italy), January
19-20, 2006 (Contributed Talk).
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