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Civil status and addresses

Born in Arezzo, 9th january 1958. Married with a son.
Home: via Trieste 53/C, 50139 Firenze, Italy; tel. 055 2345614.

Office: Department of Mathematics ”F. Casorati”, via Ferrata 1, 27100 Pavia, Italy; tel.
0382 985625.

email: pietro.rigo@unipv.it

Web: http://economia.unipv.it/pagp/pagine_personali/prigo/rigo.htm

Education

Degree in Statistics (Laurea in Scienze Statistiche ed Economiche), University of Siena, in
1982. Mark: summa cum laude (110/110 e lode). Supervisor: prof. Lorenzo Fattorini.

PhD in Statistics (Dottorato di Ricerca in Statistica), University of Padova, in 1989. Super-
visor: prof. Antonio Moro.

Summer schools: (i) Perugia, 1985 (Probability, J. Brooks; Mathematical Statistics, P. Prot-
ter); (ii) Cortona, 1989 (Probability, P. Billingsley; Mathematical Statistics, E. Regazzini).

Visiting: Minneapolis, summer 1994 (School of Statistics, working with A. Maitra and W.
Sudderth).

Past and present positions

Assistant professor in Statistics (ricercatore, S01A), Faculty of Economics, University of
Firenze (1989-1992; qualified in 1993).

Associate professor in Statistics (professore associato, SO1A), Faculty of Economics, Univer-
sity of Firenze (1992-2000; qualified in 1997).

Associate professor in Probability and Mathematical Statistics (A02B), Faculty of Economics,
University of Pavia (2000-2001).

Full professor in Probability and Mathematical Statistics (MAT/06), Faculty of Economics,
University of Pavia (from 2001; qualified in 2004).



Miscellanea

Associate Editor of: Statistical Methods and Applications (ex: Journal of the Italian Statis-
tical Society) from 2005 to 2009; Bulletin of Statistics and Economics from 2009.

Member of the board (Collegio Docenti) of the following PhD’s (Dottorati di Ricerca): Sta-
tistica Applicata (University of Firenze, 1994-1997); Statistica Matematica (University of
Pavia, 1998-2000); Matematica e Statistica (University of Pavia, from 2001).

Member of various national research groups on Probability and/or Mathematical Statistics.
In a few cases, local coordinator (for Firenze) of such groups.

Member of the following scientific associations: U.M.I. (Unione Matematica Italiana), S.I.S.
(Societa Italiana di Statistica), A.M.S. (American Mathematical Society), I.S.B.A. (Inter-
national Society for Bayesian Analysis), Bernoulli Society for Mathematical Statistics and
Probability.

Teaching
Accademic courses (not PhD)

(a) Practical Exercises (Esercitazioni) to the courses of Calcolo delle Probabilita and
Statistica I (1989/90, 1990/91, 1991/92) Faculty of Economics, University of Firenze.

(b) Istituzioni di Statistica (1992/93, 1993/94, 1994/95) degree in Scienze Statistiche ed
Attuariali, Faculty of Economics, University of Firenze.

(c) Processi Stocastici (1992/93, 1993/94, 1994/95) degree in Scienze Statistiche ed At-
tuariali, Faculty of Economics, University of Firenze.

(d) Calcolo delle Probabilita e Statistica (1993/94, 1994/95, 1995/96) degree in Scienze
dell'Informazione, Faculty of Science (S.M.F.N.), University of Firenze.

(e) Calcolo delle Probabilita (from 1995/96 to 1999/2000) degrees in Scienze Statistiche
ed Attuariali and Scienze Statistiche ed Economiche, Faculty of Economics, University
of Firenze.

(f) Statistica II (from 1995/96 to 1999/2000) degrees in Scienze Statistiche ed Attuariali
and Scienze Statistiche ed Economiche, Faculty of Economics, University of Firenze.

(g) Probabilita (ex Calcolo delle Probabilita, from 2000/01 to 2008/09) Faculty of
Economics, University of Pavia.

(h) Processi Stocastici (from 2002/03 to 2007/08) Faculty of Economics, University of
Pavia.

(i) Statistica Base (ex Statistica II, from 1999/2000 to 2003/04 and from 2006,/07 to
2008/09) Faculty of Economics, University of Pavia.

(j) Statistica Istituzioni (ex Statistica I, from 2002/03 to 2005/06 and 2008/09) Faculty
of Economics, University of Pavia.

(k) Probabilita e Processi Stocastici (oppure: Probability and Stochastic Processes;
union of the previous two courses: 1. Probabilita, 2. Processi Stocastici; 2009/2010,
2010/2011 and 2013/2014, 2014/2015, 2015/2016) Faculty of Economics, University of
Pavia.

(1) Statistica (union of the previous two courses: 1. Analisi dei dati, 2. Statistica
Istituzioni; from 2009/2010 to 2011/2012) Faculty of Economics, University of Pavia.

(m) Statistical Methods (oppure: Statistical Methods and Models for Finance)
(2011/2012, 2012/2013) Faculty of Economics, University of Pavia.



Finanza Matematica (2001/02, 2002/03, 2004/05, 2006/07, 2008/09) degree in Math-
ematics (Laurea Specialistica) Faculty of Science (S.M.F.N.), University of Pavia.
Teoria delle Probabilita (2003/04, 2005/06, 2007/08) degree in Mathematics (Laurea
Specialistica) Faculty of Science (S.M.F.N.), University of Pavia.

Processi Stocastici (from 2009/2010 to 2014/2015 and 2016/2017) degree in Mathe-
matics (Laurea Magistrale) Faculty of Science (S.M.F.N.), University of Pavia.
Elementi di Matematica e Statistica (2014/2015) degree in Scienze e Tecnologie
per la Natura, Faculty of Science (S.M.F.N.), University of Pavia.

Probabilita (2015/2016) degree in Mathematics (Laurea Magistrale) Faculty of Science
(S.M.F.N.), University of Pavia.

Complementi di Analisi Matematica e Statistica (2015/2016 and 2016/2017)
degree in Industrial Engineering, Faculty of Engineering, University of Pavia.

e PhD courses

(a)

(f)

Probability and Stochastic Processes, Dottorato in Statistica Applicata, University
of Firenze, from 1992 to 1999 and from 2004 to 2008.

Probability Theory, Dottorato in Matematica, University of Firenze, in 1995.

Some lectures on Stochastic Processes, Dottorato in Statistica, University of Bologna,
in 1994, 1995 and 1998.

Weak convergence of probability measures on metric spaces, Dottorato in Sta-
tistica Matematica or Dottorato in Matematica e Statistica, University of Pavia, in
1999, 2000 and 2012.

Weak convergence of probability measures and empirical processes, Inter-
Dottorato (Universities of: Pavia, Milano Bicocca, Milano Politecnico, Milano Statale),
in 2013 and 2017.

Exchangeability and (some of) its applications, Inter-Dottorato (Universities of:
Pavia, Milano Bicocca, Milano Politecnico, Milano Statale), in 2015.

e Summer Schools

Perugia (Scuola Matematica Interuniversitaria), august 2004, Mathematical Statistics.

e Others

Collaboration (as a tutor or giving short courses) to some Masters or Specialized Schools
(M.A.P.E., S.U.S.) organized by the University of Pavia in 2001 and 2002.

Research

So far, the main subject of my research is conditional probability, regarded in the standard frame-
work (based on Kolmogorov’s axioms) as well as in the finitely additive framework (based on de
Finetti’s notion of coherence). Actually, most of my research topics (listed below) can be referred,
directly or indirectly, to conditional probability. In dealing with such topics, I cooperated with Pa-
trizia Berti (systematically) and with Eugenio Regazzini and Luca Pratelli (very often). Roughly
speaking, dating from 1983, my papers can be classified (but not partitioned, some papers appear
in more than one class) as follows:

(a) Disintegrability, regular conditional distributions, Skorohod representation the-
orem

[54}7
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[47], [52], [50], [46], [39], [29], [30], [26], [24], [21], [16], [74], [75], [73], [69], [62], [63], [17],
91, [5], [21, [84], [1].



(b) Coherence for conditional probabilities, finitely additive probability measures,

integral representation of functionals

[54], [42], [55], [53], [52], [48], [43], [39], [35], [32], [33], [31], [15], [6], [58], [11], [18], [76], [77],
[74], [75], [72], [73], [70], [71], [69], [68], [65], [63], 9], [7], [84].

(c) Bayesian inference and Gibbs sampling

[54], [45], [55], [52], [50], [48], [46], [44], [27], [28], [25], [4], [57], [23], [22], [79], [77], [74], [72],
[70], [69], [68], [67], [65], [62], [59], [60], [20], [3], [17], [10], [83], [1].

(d) Empirical processes, exchangeability, limit theorems (weak, stable, almost sure

uniform)

[41], [48], [49], [38], [40], [35], [36], [32], [33], [34], [29], [27], [28], [25], [4], [57], [24], [16], [5],
(23], [22], [21], [73], [69], [68], [59], [60], [19], [20], [3], [14], [13], [8], [33].

(e) Miscellanea (concentration, stochastic integration, and others)

[56], [51], [82], [81], [80], [78], [64], [37], [66], [7], [2], [85].
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with random barriers, Journal of Applied Probability, 53, 1206-1220.

Berti P., Pratelli L., Rigo P. (2016) Rate of convergence of empirical measures for exchangeable
sequences, Mathematica Slovaca, to appear.
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Stochastic Processes (ex: Stochastics and Stochastic Reports), 86, 135-146.
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Berti P., Pratelli L., Rigo P. (2011) A Skorohod representation theorem for uniform distance,
Probability Theory and Related Fields, 150, 321-335.
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