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A Characterization of the Vector Lattice of Measurable Functions
CERREIA-VIOGLIO, S., P.LEONETTI, F. A.MACCHERONI, "A Characterization of the Vector Lattice of
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A framework for the analysis of self-confirming policies
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confirming policies", Theory and Decision, 2022, vol. 92, no. 3-4, pp. 455-512

Ambiguity aversion and wealth effects
CERREIA-VIOGLIO, S., F. A. MACCHERONI, M. MARINACCI, "Ambiguity aversion and wealth effects”,
Journal of Economic Theory, January 2022, vol. 199, pp. 104898

Ambiguity aversion and wealth effects
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Equilibria of nonatomic anonymous games
CERREIA-VIOGLIO, S., F. A. MACCHERONI, D. SCHMEIDLER, "Equilibria of nonatomic anonymous games",
Games and Economic Behavior, 2022, vol. 135, pp. 110-131

Law of demand and stochastic choice
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choice", Theory and Decision, 2022, vol. 92, no. 3-4, pp. 513-529
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probabilistic rationality”, Journal of Economic Theory, 2021, vol. 196, pp. 105289

Axiomatic tests for the Boltzmann distribution
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Behavioral equivalence of extensive game structures
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Games and Economic Behaviour, 2020, vol. 121, pp. 533-547

Rational preference and rationalizable choice
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and rationalizable choice", Economic Theory, 2020, vol. 69, no. 1, pp. 61-105

A Characterization of Probabilities with Full Support and the Laplace Method
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Support and the Laplace Method", Journal of Optimization Theory and Applications, 2019, vol. 181, no. 2, pp.
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Orthogonal decompositions in Hilbert A-modules
CERREIA-VIOGLIO, S., F. A. MACCHERONI, M. MARINACCI, "Orthogonal decompositions in Hilbert A-
modules", Journal of Mathematical Analysis and Applications, 2019, vol. 470, no. 2, pp. 846-875

Commutativity, comonotonicity, and Choquet integration of self-adjoint operators
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Analysis of information feedback and selfconfirming equilibrium
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spaces and the duality of modules over f-algebras”, Journal of Mathematical Analysis and Applications,
2016, vol. 444, no. 2, pp. 1045-1070

Ergodic Theorems for lower probabilities
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Choquet integration on Riesz spaces and dual comonotonicity
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Put-Call Parity and market frictions
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Self-Confirming Equilibrium and Model Uncertainty
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Model Uncertainty", American Economic Review, 2015, vol. 105, no. 2, pp. 646-677

The structure of variational preferences
CERREIA-VIOGLIO, S., F. A. MACCHERONI, M. MARINACCI, A. RUSTICHINI, "The structure of variational

preferences", Journal of Mathematical Economics, 2015, vol. 57, pp. 12-19

Niveloids and their extensions: Risk measures on small domains
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Pride and Diversity in Social Economies
MACCHERONI, F. A, M. MARINACCI, A. RUSTICHINI, "Pride and Diversity in Social Economies", American

Economic Journal: Microeconomics, 2014, vol. 6, no. 4, pp. 237-271

Alpha as Ambiguity: Robust Mean-Variance Portfolio Analysis
MACCHERONJ, F. A.,, M. MARINACCI, D. RUFFINO, "Alpha as Ambiguity: Robust Mean-Variance Portfolio
Analysis", Econometrica, 2013, vol. 81, no. 3, pp. 1075-1113
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Economic Theory, 2013, vol. 148, no. 3, pp. 974-1049

Classical subjective expected utility

CERREIA-VIOGLIO, S., F. A. MACCHERONI, M. MARINACCI, L. MONTRUCCHIQ, "Classical subjective
expected utility", Proceedings of the National Academy of Sciences of the Usa (Pnas), 2013, vol. 110, no. 17,
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On the computation of optimal monotone mean-variance portfolios via truncated quadratic utility
CERNY, A., M. MARINACCI, A. RUSTICHINI, "On the computation of optimal monotone mean-variance
portfolios via truncated quadratic utility", Journal of Mathematical Economics, 2012, vol. 48, no. 6, pp. 386-
395

Probabilistic sophistication, second order stochastic dominance and uncertainty aversion
CERREIA-VIOGLIO, S., M. MARINACCI, L. MONTRUCCHIQ, "Probabilistic sophistication, second order
stochastic dominance and uncertainty aversion”, Journal of Mathematical Economics, 2012, vol. 48, no. 5, pp.
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Signed integral representations of comonotonic additive functionals
CERREIA-VIOGLIO, S., M. MARINACCI, L. MONTRUCCHIQ, "Signed integral representations of comonotonic
additive functionals”, Journal of Mathematical Analysis and Applications, 2012, vol. 385, no. 2, pp. 895-912
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MACCHERON]I, F. A.,, M. MARINACCI, A. RUSTICHINI, "Social Decision Theory: Choosing within and between
Groups", Review of Economic Studies, 2012, vol. 79, no. 4, pp. 1591-1636
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Risk Measures: Rationality and Diversification
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and Diversification”, Mathematical Finance, 2010, vol. 21, no. 4, pp. 743-774
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CASTAGNOLIE., F. A.MACCHERONI, M. MARINACCI, "Insurance premia consistent with the market",
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CASTAGNOLLE., F. A.MACCHERON]I, "Restricting independence to convex cones", Journal of
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BALDASSI, C.,F. A.MACCHERONI, M. MARINACCI, M. PIRAZZINI, "Ergodic Annealing: Intelligent
Optimization Under Uncertainty" in Metaheuristics and Nature Inspired Computing., Bernabé Dorronsoro,
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Revealed Ambiguity and Its Consequences: Updating
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