CV: Andreas E. Kyprianou

PERSONAL DETAILS:

Name: Andreas E. Kyprianou

Date of Birth: 01.01.72

Nationality: British and Cypriot

Family Status: Married, three daughters.

Current Position: Full Professor of Probability, Department Mathematical Sciences, University of Bath.

Career history:

01.11.08 - present: Full professor (Department of Mathematical Sciences, University of Bath)
01.07.06 - 01.11.08: Reader (Department of Mathematical Sciences, University of Bath)

01.03.05 - 01.07.06: Reader (Department of Actuarial Mathematics and Statistics, Heriot Watt University,
Scotland)

01.03.02 - 01.03.05: Tenured assistant professor (Mathematical Institute, Utrecht University, The Nethe-
lands)

01.01.00 - 01.01.05: 5yr ‘Mathematics in Focus’ research fellow (Mathematical Institute, Utrecht Univer-
sity, The Netherlands)

01.09.98 - 01.01.00: Lecturer (School of Mathematics, Edinburgh University)
01.01.97 - 01.09.98: Research Mathematician (Shell International Research and Development, The Hague)

01.06.96 - 01.01.97: Lecturer (Department of Statistics, London School of Economics)
Qualifications:

1. First class BA (Hons) in Mathematics. University of Oxford 1993
2. Ph.D. Probability Theory. Sheffield University 1996

3. Certificate of basic university teaching qualification (Basiskwalificatie doceren aan de universiteit), Uni-
versity of Utrecht 2001.

RESEARCH PROGRAMME:

Details of grants awarded:
PI = principal investigator, CI = co-investigator.

Total grant capture 1999 - present: GBP 4.9M

1. Edinburgh Mathematical Society, GBP 500, 1999. Workshop on mathematical finance, Edinburgh, PI.

2. Joint British Council - NWO (Dutch Scientific Research Council), F1. 5,000, 2000-2001. Law of the
iterated logarithm for conditioned random walks, CI: Ben Hambly, Oxford University.

3. Joint British Council - NWO (Dutch Scientific Research Council), F1. 5,000, 2000-2001. Travelling waves
solutions to the Fisher-Kolmogorov-Petrovski-Piskounov equation, CI: Simon Harris, University of Bath.
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. NWO (Dutch Scientific Research Council), EUR 4,000, 2001. Workshop: Lévy processes and mathematical

finance, CI: Wim Schoutens, Leuven University.

NWO (Dutch Scientific Research Council), EUR 4,000, 2004. Workshop: Exotic option pricing under
advanced Lévy models, CI: Wim Schoutens, Leuven University.

KNAW (Royal Dutch Academy of Science), EUR 4,500, 2004. Workshop: Ezotic option pricing under
advanced Lévy models, CI: Wim Schoutens, Leuven University.

Journal of Applied Econometrics, USD 1,000, 2004. Workshop: Exotic option pricing under advanced
Lévy models, CI: Wim Schoutens, Leuven University.

NWO (Dutch Scientific Research Council), circa. EUR 200,000, 2004-2007. Two postdoctoral positions,
each for two years. “Lévy processes: pure and applied problems”, PL.

EPSRC, circa GBP 24,000, 2006. Symposium. “Optimal stopping problems with applications”, CI: G.
Peskir, Manchester University, CI: S. Jacka, Warwick University.

Edinburgh Mathematical Society, GBP 500, 2006. Stochastics day at the Mazwell Institute for Mathemat-
ical Sciences, Edinburgh, CI: Takis Konstantopoulos.

Glasgow Mathematical Society, GBP 1,000, 2006. Stochastics day at the Mazwell Institute for Mathemat-
ical Sciences, Edinburgh, CI: Takis Konstantopoulos.

ICMS Edinburgh, circa GBP 18,000, 2006. Workshop. “Credit Risk under Lévy models”, Cl: Wim
Schoutens, Catholic University of Leuven.

EPSRC, circa GBP 20,000. 2006. Visiting researcher Prof. V. Vatutin, Steklov Institute Moscow. “Ran-
dom walks and branching processes in random environments under Spitzer’s condition”, PL.

EPSRC, circa GBP 150,000, 2007-2009. Postdoctoral position for 3 years. “Lévy processes, optimal
stopping problems and stochastic games”. PI.

EPSRC, circa GBP 20,000, 2007. Visiting researchers Prof. J. Englinder and Prof. G. Kersting. “New
applications of spine constructions for branching diffusions”, CI: Simon Harris, University of Bath.

EPSRC, circa GBP 10,000, 2007-2008. Visiting researcher Prof. Renming Song. “Analytical properties of
scale functions”, PI.

Royal Society International Incoming Short Visits, circa GBP 4,000, 2008. Visiting researcher Dr. Victor
Rivero, CIMAT Mezico, “Fluctuation theory of positive self-similar processes and Lévy processes”. PIL.

Royal Society International Incoming Short Visits, circa GBP 4,000, 2009. Visiting researcher Dr. Julien
Berestycki, Paris VI. “Modern mathematical branching and fractal phenomena”. PI.

CONACyT, visiting postdoctoral researcher for 2 years, circa USD 50,000, 2009-2010. Visiting researcher
Dr. Antonio Murillo, CIMAT. “Branching Particle Systems and Superprocesses: Spine Decompositions
and Some Limit Theorems”. CI: Dr. Antonio Murillo.

AXA Research fund, circa EURO 90,000, 2009-2010. Postcotoral position for 1 year with 6 month renewal
Dr. Kees van Schaik. “Features of recall-type options”. CI: Dr. Kees van Schaik.

EPSRC, cira GBP 32,000, 2009. Research workshop. “New random geometries and other recent develop-
ments in probability”. CI: Prof. Peter Motters, Dr. S.C. Harris.

AMAMEF, EURO 3000, 2010. Research workshop. “Crossing Barriers: Hitting and stopping time prob-
lems in Finance and Insurance”. CI: Dr. Alex Cox.

CONACyT, visiting postdoctoral researcher for two years, circa USD 50,000, 2010-2012. Visiting re-
searcher Dr. José Luis Garemendia Perez, UNAM. “Degenerate Lévy-driven stochastic differential equa-
tions”. CI: Dr. José Luis Garemendia Perez.
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Bath University, International Strategic Fund. GBP 5,000 Base support funding for Bath-Paris and Bath-
Berlin probability workshops. 2010 and 2011 respectively. CI: Dr. Peter Morters.

Royal Society Travel Grant. GBP 1,155, 2011 PI.
Santander Research Grant. GBP 2,000, 2012 PI.
Royal Society Newton International Fellowship. GBP 100,000, 2011-2013 CI: Dr. Albert Ferreiro Castilla.

EPSRC circa GBP 350,000, 2014-2017 PI. “Real-valued self-similar Markov processes and their applica-
tions”. Including 3-year postdoctoral position, 20% time for 3 years and funding for a research workshop.

CIMPA circe 12,000 EURO CI. “Stochastic processes and applications Mongolia 2015”. Funding to run a
two-week research school and symposium in Ulan Bator 27th July - 7th August 2015. Additional funds
were obtained from the IMU (2500 USD) as well as from the DAAD in Germany (25,000 EURO). The
National Univeristy of Mongolia pledged an additional 10,000 EURO.

EPSRC circa GBP 4,000,000, 2014-2022 PI. “Centre for Doctoral Training: Statistical Applied Mathemat-
ics.” Funding for 50 4-year Ph.D. studentships to be run over a five year period. This component combines
with university and industrial partner support to make a total project value of circa GBP 7,000,000. CI:
Prof. Paul Milewski, Prof. Simon Wood.

31. EPSRC circa GBP 100,000, 2014-2015 PI. “Self-similarity and stable processes’. Funding for a 12 month
academic visit of Dr. Victor Rivero from CIMAT.
32. Bath University, International Strategic Fund. GBP 5,000. Top up support for academic visit of Dr.
Rivero.
33. Bath University, International Strategic Fund. GBP 5,000. Exploratory visit to Chile.
Books:
1. Ezotic option pricing under advanced Lévy models. (320 pages) Eds A. Kyprianou, W. Schoutens and P.
Wilmott. Wiley August 2005.
2. Introductory lectures on fluctuations of Lévy processes with applications. (373 pages) Universitext, Springer,
July 2006.
3. The theory of scale functions for spectrally negative Lévy processes. (with Alexey Kuznetsov and Victor
Rivero). Lévy Matters I, Springer Lecture Notes in Mathematics, Springer 2013.
4. Gerber—Shiu Risk Theory EAA Series, Springer 2013.
5. Fluctuations of Lévy processes with applications. (455 pages) Universitext, Springer, Jan 2014.
6. Stable processes (in preparation) (with Alexey Kuzentsov and Juan Carlos Pardo)

Journal Publications:

1.

2.

3.

4.

Branching Random Walk: Seneta-Heyde norming. (with J.D. Biggins ), 31-49. In Trees (Versailles 1995).
(B.Chauvin, S. Cohen, and A. Rouault, eds) Birkhauser, Basel 1995.

Seneta-Heyde norming in the branching random walk. (with J.D. Biggins) Annals of Probability (1997)
25 337-360.

Slow variation and uniqueness of solutions to the functional equation in the branching random walk.
Journal of Applied Probability (1998) 35 795-802.

A note on branching Lévy processes. Stochastic Processes and their Applications(1999) 82 1-14.
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Martingale Convergence and the Stopped Branching Random Walk. Probability Theory and Related Fields
116 (2000) 3, 405-419.

Martingale Convergence and the Functional Equation in the Multi-type Branching Random Walk (with
A. Rahimzadeh Sani). Bernoulli 7(4), (2001), 593-604.

A note on the alpha-quantile option (with Laura Ballotta). Applied Mathematical Finance (2001) 8,
137-144.

. Law of the iterated logarithm for oscillating random walks conditioned to stay non-negative (with B.

Hambly and G.Kersting) Stochastic Processes and their Applications (2003) 108, 327-343.

Perpetual options and Canadization through fluctuation theory (with Martijn Pistorius). Annals of Ap-
plied Probability (2003) 13, 1077-1098.

Some calculations for Israeli options. Finance and Stochastics (2004), 8, 73 - 86.

Local extinction versus local exponential growth for spatial branching processes. (with J. Englander).
Annals of Probability (2004) 32, 78-99.

Exit problems for spectrally negative Lévy processes and applications to (Canadized) Russian options
(with F.Avram and M.Pistorius). Annals of Applied Probability (2004) 14, 215-238.

Travelling wave solutions to the K-P-P equation: alternitives to Simon Harris’ probabilistic analysis.
Annales de UInstitut Henri Poincaré (2004) 40, 53-72.

Ruin probabilities and Overshoots for general Lévy Insurance Risk Process (with C. Kluppelberg and R.
Maller). Annals of Applied Probability (2004) 14, 1766 -1801.

Measure change in multitype branching (with J.D. Biggins ). Advances in Applied Probability (2004) vol
36, 544-581.

Further calculations for Israeli options (with E. Baurdoux). Stochastics (2004) 76, 549 - 569.

A martingale review of some fluctuation theory for spectrally negative Lévy processes (with Z. Palmowski).
Séminaire de Probabilités XXXVIIT 16 - 29.

Finite expiry Russian options. (with Hans Duistermaat and Kees van Schaik) Stochastics Processes and
their Applications (2005) 115, 609-638.

Asymptotic radial speed of the support of supercritical branching and super-Brownian motion in R%.
Markov Processes Related Fields (2005) 11, 145-156.

The smoothing transform: the boundary case (with J.D. Biggins ). FElectronic Journal of Probability
(2005), 609 —631.

Some remarks on first passage of Lévy processes, the American put and pasting principles (with Larbi
Alili). Annals of Applied Probability (2005) 15, 2062—2080.

Lévy processes in finance distinguished by their coarse and fine path properties (with R. Loeffen). In
Ezotic option pricing and advanced Lévy models. (A. Kyprianou, W. Schoutens, P. Wilmott. eds), 1 —
30, Wiley 2005.

On the Novikov-Shiryaev optimal stopping problem in continuous time (with B. Surya) Electronic Com-
munications in Probability (2005) 10, 146-154.

Further probabilistic analysis of the Fisher-Kolmogorov-Petrovskii-Piscounov equation: one sided travel-
ling waves (with John Harris and Simon Harris). Annales de UInstitut Henri Poincaré (2006), 42, 125-145.

Overshoots and Undershoots of Lévy process (with R. Doney). Annals of Applied Probability (2006), 16,
91-106.
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On extreme ruinous behaviour of Lévy insurance risk processes. (with C. Kliippelberg). Journal of Applied
Probability (2006) 43, 594-598.

First passage of reflected strictly stable processes. ALFA: Latin American Journal of Probability and
Mathematical Statistics (2006), 2, 119-123.

Quasi-stationary distributions for Lévy process (with Z. Palmowski). Bernoulli (2006) 12, 571-581.

Principles of smooth and continuous fit in the determination of endogenous bankruptcy levels. (with B.
Surya) Finance and Stochastics (2007), 11, 131-152.

Pricing Israeli options: a pathwise approach (with C. Kuhn and K. van Schaik) Stochastics (2007), 79,
117 - 137.

A note on the change of variable formula with local time-space for bounded variation Lévy processes (With
B. Surya). Séminaire de Probabilités XL 97-105.

Callable puts as composite exotic options (with C. Kuhn). Mathematical Finance (2007) 17, 487-502.

Distributional study of De Finetti’s dividend problem for a general Lévy insurance risk process (with Z.
Palmowski). Journal of Applied Probability (2007) 44, 428-443.

The McKean stochastic game driven by a spectrally negative Lévy process (with Erik Baurdoux). FElec-
tronic Journal of Probability. (2008) 13, 173-97.

On the parabolic generator of a general one-dimensional Lévy processes. (with N. Eisenbaum). Electronic
Communications in Probability. (2008) Paper no. 20, 198-209

Fluctuations of spectrally negative Markov Additive Processes (with Z. Palmowski) Séminaire de Proba-
bilités XLI. XLI. 121-135.

Special, conjugate and complete scale functions for spectrally negative Lévy processes. (with V. Rivero)
Electronic Journal of Probability.

Analysis of stochastic fluid queues driven by local time processes. (with Takis Konstantopoulos, Paavo
Salminen and Marina Sirvio) Advances in Applied Probability. (2008) 40, 1072-1103.

Branching processes in random environment die slowly (with V.Vatutin). Discrete Mathematics & The-
oretical Computer Science Proceedings Fifth Colloquium on Mathematics and Computer Science. (2008)
375-396.

On continuous state branching processes: conditioning and self-similarity. (with Juan Carlos Pardo)
Journal of Applied Probability. (2009) 45, 1140-1160.

Some explicit identities associated with positive self-similar Markov processes. (with Loic Chaumont and
Juan Carlos Pardo) Stochastic Processes and their Applications. (2009) 119, 980-1000.

The Shepp-Shiryaev stochastic game driven by a spectrally negative Lévy process. (with Erik Baurdoux).
Theory of Probability and its Applications (Teoriya Veroyatnostei i ee Primeneniya). (2009) 53, 481-499.

The Wiener-Hopf factorization. The Encyclopedia of Quantitative Finance. (2010) Wiley.
Lévy processes. The Encyclopedia of Quantitative Finance. (2010) Wiley.

A note on scale functions and the time value of ruin for Lévy risk processes (with Enrico Biffis). Insurance
Mathematics and Economics. (2010) 46, 85-91.

General tax structures and the Lévy insurance risk model (with Xiaowen Zhou). Journal of Applied
Probability. (2010) 46, 1146-1156.

Refracted Lévy processes. (with R. Loeffen) Annals de L’Institute Henri Poincaré. (2010), 46, 2444.
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Strong Law of Large Numbers Fragmentation Processes (with S.C. Harris and R.Knobloch). Annales de
UInstut Henri Poincaré. (2010) 46, 119-134.

Strong law of large numbers for branching diffusions. (with Janos Englander and Simon Harris) Annales
de UInstitut Henri Poincaré. (2010) 46, 279-298.

Convexity and smoothness of scale functions and de Finetti’s control problem. (with V. Rivero and
Renming Song) Journal of Theoretical Probability. (2010) 23, 547-564.

Old and new examples of scale functions for spectrally negative Lévy processes. (with F. Hubalek) In:
Sizth Seminar on Stochastic Analysis, Random Fields and Applications. FEds. R. Dalang, M. Dozzi, and
F. Russo. Birkh&user, Basel. (2010) 119-146.

Exact and asymptotic n-tuple laws at first and last passage (with V. Rivero and Juan Carlos Pardo).
Annals of Applied Probability. (2010) 20, 522-564.

A Ciesielski-Taylor type identity for positive self-similar Markov processes (with Pierre Patie). Annales
de UInstut Henri Poincaré. (2011) 47, 917-928.

On the excursions of reflected local time processes and stochastic fluid queues. (with Takis Konstantopou-
los and Paavo Salminen). Journal of Applied Probability. (2011) 48A, 79-98.

Smoothness of scale functions for spectrally negative Lévy processes (with Terence Chan and Mladen
Savov). Probability Theory and Related Fields (2011) 150, 691-708.

Fluctuation theory and exit systems for positive self-similar Markov processes (with Loic Chaumont, V.
Rivero and Juan Carlos Pardo). Annals of Probability (2012) 40, 245-279.

Travelling waves and homogeneous fragmentation (with Julien Berestycki and Simon Harris). Annals of
Applied Probability (2011) 21, 1749-1794.

The Gapeev—Kiihn stochastic game driven by a spectrally positive Lévy process (with Erik Baurdoux and
Juan Carlos Pardo). Stochastic processes and their Applications. (2011) 121/6, 1266-1289.

A Wiener-Hopf Monte Carlo simulation technique for Lévy process (with Alexey Kuznetsov, Juan Carlos
Pardo and Kees van Schaik). Annals of Applied Probability (2011) 21, 2171-2190,

The prolific backbone for supercritical superdiffusions. (with Julien Berestycki and Antonio Murillo).
Stochastic Processes and their Applications. (2011) 121, 1315-1331.

Backbone decomposition for continuous-state branching processes with immigration. (with Yanxia Ren).
Probability and Statistics Letters (2012) 82, 139-144.

Optimal control with absolutely continuous strategies for spectrally negative Lévy processes. (with Ronnie
Loeffen and Jose-Luis Pérez). Journal of Applied Probability (2012) 49, 150-166

An optimal stopping problem for fragmentation processes. (with Juan Carlos Pardo). Stochastic Processes
and their Applications. (2012) 122, 1210-1225

Meromorphic Lévy processes and their fluctuation identities (with Alexey Kuznetsov, Juan Carlos Pardo).
Annals of Applied Probability (2012) 22, 1101-1135

Supercritical super-Brownian motion with a general branching mechanism and travelling waves (with
Antonio Murillo-Salas, Rongli Liu and Yanxia Ren). Annales de I’Instut Henri Poincaré (2012) 48, 661-
687.

An application of the backbone decomposition to supercritical super-Brownian motion with a barrier.
(with Antonio Murillo-Salas and Jose-Luis Pérez). Journal of Applied Probability. (2012) 49, 671-684.
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Super-Brownian motion: Lp-convergence of martingales through the pathwise spine decomposition. (with
Antonio Murillo-Salas). In Advances in Superprocesses and Nonlinear PDEs Series: Springer Proceed-
ings in Mathematics & Statistics, Vol. 38 Englander, Janos; Rider, Brian C. (Fds.), 2013. Springer
Proceedings in Mathematics.

Spectrally negative Lévy processes perturbed by functionals of their running supremum (with Curdin
Ott). Journal of Applied Probability (2012) 49, 1005-1014.

Efficient Pricing of Contingent Convertibles under Smile Conform Models. (with José Manuel Corcuera,
Jan de Spiegeleer, Albert Ferreiro-Castilla, Dillip Madan and Wim Schoutens). Journal of Credit Deriva-
tives (2013) 9(3), 121-140.

On optimal dividends in the dual model (with Erhan Bayraktar and Kazutoshi Yamazaki). ASTIN
Bulletin (2013) 43, 359-372.

Multilevel Monte Carlo simulation for Lvy processes based on the Wiener-Hopf factorisation (with Albert
Ferreiro-Castilla, Rob Scheichl and Gowri Suryanarayana). Stochastic Processes and their Applications.
(2014) 124, 985-1010.

Optimal dividends in the dual model under transaction costs (with Erhan Bayraktar and Kazutoshi
Yamazaki). Insurance: Mathematics and Economics. (2014) 54, 133-143.

Hitting distributions of alpha-stable processes via path censoring and self-similarity (with Juan Carlos
Pardo and Alex Watson). Annals of Probability. (2014) 42, 398-430.

A capped optimal stopping problem for the maximum process (with Curdin Ott). Submitted to Acta
Applicandae Mathematicae. (2014) 129, 147-174.

The total mass of super-Brownian motion upon exiting balls and Sheu’s compact support condition. (with
Marion Hesse). Stochastic Processes and their Applications (2014), 124, 2003-2022.

The hitting time of zero for a stable process (with Alexey Kuznetsov, Juan Carlos Pardo and Alex Watson).
FElectronic Journal of Probability (2014) 19, 1-26.

Survival of homogenous fragmentation processes with killing. (with Robert Knobloch). Annales de I'Instut
Henri Poincaré (2014) 50, 476-491.

The extended hypergeometric class of Lévy processes (with Juan Carlos Pardo and Alex Watson). Journal
of Applied Probability. (2014) 51A, 391-408.

Occupation times of refracted Lévy processes (with Juan Carlos Pardo and Jose-Luis Pérez). Journal of
Theoretical Probability (2014) 27, 1292-1315.

New families of subordinators with explicit transition probability semigroup. (with James Burridge,
Mateusz Kwasnicki, Alexey Kuznetsov.). Stochastic Processes and their Applications. (2014) 124, 3480-
3495.

Branching Brownian motion in a strip: survival near criticality. (with Simon Harris and Marion Hesse).
To appear in Annals of Probability.

The backbone decomposition for spatially dependent supercritical superprocesses (with Jose-Luis Pérez
and Yanxia Ren). To appear in Séminaire de Probabilités.

Potentials of stable processes (with Alex Watson). Submitted to To appear in Séminaire de Probabilités.

Spines, skeletons and the Strong Law of Large Numbers for superdiffusions (with Maren Eckhoff and
Matthias Winkel). To appear in Annals of Probability.

An Euler-Poisson Scheme for Lévy driven SDEs (with Albert Ferreiro-Castilla and Rob Scheichl). To
appear in Journal of Applied Probability.



86.

Perpetual integrals for Lévy processes (with Leif Doring). To appear in Journal of Theoretical Probability.

Submitted preprints

Available from http://www.maths.bath.ac.uk/~ak257/pubs.html.

3.

. Optimal prediction for positive self-similar Markov processes (With Erik Baurdoux and Curdin Ott).

Submitted to Annals of Applied Probability.

Real self-similar Markov processes started from the origin (with Steffen Deriech and Leif Doring). Sub-
mitted to Annals of Probability.

Deep factorisation of the stable process. Submitted to Annals of Probability.

Selected Conference Contributions

I have attended a large number of international conferences. Below are some of the ones at which I was
present as an invited speaker (mostly local costs and/or travel covered by conference sponsorship) are listed
below.

Invited Speaker: 4th Iranian International Statistics Conference (Aug, 1998, 1 week).

Invited Speaker: 2rd Iranian International Probability Conference (Aug, 1999, 1 week).
Invited Speaker: 5th Iranian International Statistics Conference (Aug, 2000, 1 week).

Invited speaker: University of Cologne (Feb 2003, Workshop on Interacting Particle Systems).

Invited speaker: Mathematical Research and Conference Center, Bedlewo, Polish Academy of Sciences
(May 2003, 1 week).

Invited speaker: 2nd Lévy processes and applications meeting. Aarhus University (Jan 2001, 1 week)

Invited section speaker: Universitat Karlsruhe (March 2004, 1 week, Stochastische Tagen - German Open
Conference on Probability and Statistics).

Invited participant: Oberwolfach
- Mar 2000, 1 week, Mathematische Stochastik.
- July 2003, 1 week, branching processes.
- May 2004, 1 week, miniworkshop on local time-space (organiser).
- February 2007, 1 week, miniworkshop on Lévy processes.
- April 2013, 1 week, workshop on Extremes in BRW and BBM.

Invited speaker and session organiser: 4th Symposium on Lévy processes. University of Manchester (Jan
2005, 1 week).

Special address: German Association for Actuarial and Financial Mathematics (DGVFM), Berlin (27th
April 2005).

Invited mini-course lecturer: Functional Analysis IX Dubrovnik, Croatia (June 2005, 1 week).
Invited lecturer: School on Optimal Stopping, University of Manchester (Jan 2006, 1 week).
Invited speaker: Symposium on Optimal Stopping, University of Manchester (Jan 2006, 1 week).

Invited speaker: Conference in honor of Ole E. Barndorff-Nielsen CIMAT, Guanajuato, Mexico (March
2006, 1 week).



Invited speaker: Conference in honour of Dilip Madan’s 60th birthday, University of Maryland (Sept 2006,
4 days).

Summer school lecturer: Satellite Summerschool on Lévy Processes: Theory and Applications, The Sand-
bjerg Estate - Aarhus University Conference Centre Sondeborg (Aug 2007, 1 week).

Invited speaker: 5th Symposium on Lévy processes. Copenhagen (Aug 2007, 1 week).
Invited speaker: Swiss Probability Seminar, Bern (Dec 2007).

Inviter speaker: 7th winter school on financial mathematics, Lunteren, The Netherlands (Jan 2008, 3
days).

Principal invited speaker: Stochastic analysis, random fields and applications. Ascona, Switzerland (May
2008. 1 week).

Invited section speaker: Bernoulli/IMS 7th World Congress in Probability and Statistics Singapore (July
2008, 1 week).

Invited speaker: 5th Conference in Actuarial Science and Finance, Samos, Greece (Sept 2008, 4 days).

Invited speaker: 2nd Symposium on optimal stopping with applications, Turku, Finland (June 2009, 5
days)

Plenary speaker: Croatian Quants Day, 17th April 2009.

Main speaker: Conference is in honor of Professor Hans U . Gerber, Lausanne, Switzerland (June 2009, 2
days).

Plenary speaker: International Conference Selfsimilar processes and their applications Angers (July 2009,
1 week).

Invited section speaker: Stochastic Processes and Their Applications, Berlin, Germany (July 2009, 1
week).

Invited participant and speaker: Branching random walks and searching in trees. Banff International
Research Station, Canada (Jan 2010).

Invited speaker: Advances in superprocesses and nonlinear PDEs, University of Colorado at Boulder, June
20-27, 2010.

Invited speaker: 6th International Conference on Lévy Processes: Theory and Applications Dresden, July
26-30, 2010.

Invited speaker: 73rd Annual Meeting of the Institute of Mathematical Statistics, Gothenberg, Sweden,
Aug 9-13, 2010.

Invited speaker: Workshop on Levy processes, Ziirich, December 13-14, 2010.
Invited speaker: AFMATH Conference 2011, Brussels, February 10-11, 2011.

Invited speaker: Workshop on Branching Processes and Coalescent Processes, Beijing Normal University,
Beijing, China, April 18-22, 2011.

Invited speaker: Morgan Stanley, New York, 2011, 2012.
Plenary speaker: Stochastic Processes and Their Applications, Oaxaca, Mexico, June 2011.

Invited speaker: Symposium celebrating the 60th birthdays of Esa Nummelin, Paavo Salminen, and Esko
Valkeila University of Helsinki 8 - 9 Dec 2011.

Invited mini-course: National Chiao Tung University, Taiwan 4th - 11th March 2012.



Invited speaker: EPSRC Symposium Workshop - Optimal stopping, optimal control and finance. Warwick
16th - 20th July 2012.

Invited speaker: Workshop on Mathematical Finance and Related Issues, Kyoto, Japan 2nd - 5th Septem-
ber 2012.

Invited speaker: UK Mathematical Finance Workshop, London, 3 - 4rd June 2013.
Invited speaker: 7th Conference on Lévy Processes, Banach Centre Wroclaw, 15 -19 July 2013
Invited speaker: Lévy processes and auto-similarity, 4 - 9th November, Tunis.

Invited speaker: Kioloa Conference: From random walks to Lévy processes, Australian National Univer-
sity, January 25-30, 2014.

Invited speaker: Annual meeting of the Statistical Society of Canada, 25-28 May, 2014.

Invited Participant: Front Propagation and Particle Systems. Banff International Research Station,
Canada (Aug 2014).

Invited speaker: Limit Theorems in Probability (conference in honour of Nick Bingham). Imperial 23rd -
26th March 2015.

Invited mini-course speaker, Universtat Ziirich. (April 2015, Dr. Leif Doring).

Invited mini-course speaker, Peking Univeristy. (July 2015, Prof. Yanxia Ren).

Editorial Work:

Member of the editorial board of the journal The Journal of Applied Probability (2006-present).
Member of the editorial board of the journal Advances in Applied Probability (2006-present).

Associate Editor to the journal Stochastics: An international Journal in Probability and Stochastic Pro-
cesses (2008-present).

Associate Editor to the journal ALEA: Latin American Journal of Probability and Mathematical Statistics.
(2013-present).

Corresponding Editor Acta Applicandae Mathematicae (2011-present).
Book Series Editor Stochastic Modelling and Applied Probability, Springer.
Book Series Editor Probability and Its Applications, Birkhauser.

Book Series Editor Progress in Probability, Birkhauser.

External Professional Activities:

Consultancy to Shell International Research and Development 2001.
Invited discussant to The Home Office internal meeting 2009.

External expert (= departmental assessor, independent of referees, for promotions) for the department of
Statistics at the London School of Economics.

Member of the EPSRC Peer Review College 2006-present.
Course on actuarial mathematics for the Mexican Federal Insurance Regulatory Commission (via UNAM).

Periodic grant proposal reviewing for EPSRC (UK), NWO (NL), NSF (USA), NSA (USA), NSERC
(Canda), FWO (Belgium) ISF (Israel).
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e Regular reviewing for all probability journals and some mathematical finance journals.
e Scientific Collaborations.

— Dr. L. Alili (Warwick University),

— Prof. F. Avram (University of Pau, France),

— Dr. L. Ballotta (City University London),

— Dr. E. Baurdoux (LSE),

— Dr. J. Berestycki (Paris VI),

— Dr. E. Biffis (Tanaka Business School, Imperial College London)
— Prof. J. Biggins (Sheffield),

— Dr. J. Burridge (Portsmouth),

— Dr. A. Ferreiro-Castilla (Madrid, Spain),

— Dr. T. Chan (Heriot Watt),

— Prof. L. Chaumont (Angers, France),

— Dr. M. Chazal (ULB, Belgium)

— Prof. J.M. Corcuera (Barcelona, Spain),

— Prof. Leif Déring (Manheim).

— Prof. Steffen Dereich (Mnster).

— Prof. R. Doney (Manchester),

— Ms. M. Eckhoff (Bath),

— Prof. N. Eisenbaum (Paris VI),

— Dr. J. Englander (University of Colorado, Boulder),
— Dr. B.Hambly (Oxford University),

— Dr. M. Hesse, (Berlin, Germany),

— Dr. S. Harris (Bath University),

— Dr. F. Hubalek (TU Vienna),

— Prof. G. Kersting (Frankfurt),

— Prof. C. Kliippelberg (Munich University of Technology),
— Prof. T. Konstantopoulos (Uppsala),

— Dr. M. Kwasnicki (Wroclaw),

— JProf. C. Kiihn (Frankfurt),

— Dr. A. Kuznetsov (York, Canada),

— Dr. R. Loeffen (Manchester),

— Dr. R-L. Liu (Peking University, China),

— Prof. D. Madan (Maryland, USA),

— Prof. R. Maller (Australian National University),
— Dr. A. Murillo-Salas (Guanajuato, Mexico),

— Dr. C. Ott (ETH Ziirich, Switzerland),

— Dr. Z. Palmowski (University of Wroclaw),

— Dr. J.C. Pardo (CIMAT, Mexico)

— Dr. P. Patie (ULB, Belgium),

— Dr. J.L. Pérez (ITAM, Mexico)
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Prof. G. Peskir (Manchester),

Dr. M. Pistorius (Imperial College London),

Dr. V. Rivero (CIMAT, Mexico),

Dr. A. Rahimzadeh (Teacher Training University, Tehran),
Prof. Y-X. Ren (Peking University, China),

Prof. P. Salminen (Abo, Finland),

Dr. K. van Schaik (Manchester),

Prof. R. Scheichl (Bath),

Prof. W. Schoutens (Leuven),

Dr. M. Savov (Bulgarian Academy of Sciences),

Dr. M. Sirvio (Abo, Finland),

Prof. R. Song (Urbana-Champagne, US),

Mr. J. de Spiegeleer (Jabre Capital Partners, Switzerland)
Dr. B. A. Surya (Utrecht, The Netherlands),

Ms. G. Suryanarayana (Leuven, Belgium)

Prof. V. Vatutin (Steklov Institute, Moscow),

Dr. A. Watson (Ziirich, Switzerland),

Dr. P. Wilmott (Wilmott Associates Financial Group),
Dr. M. Winkel (Oxford),

Dr. X. Zhou (Concordia, Canada).

e National seminars.

I have given seminars all over the UK including, for example: BRIMS, HP-Laboratories, Bristol, Swansea,
Bath, Durham, Leicester, Loughborough, LSE, Leeds, Nottingham, Imperial College, King’s College,
Oxford, Cambridge, Warwick, Manchester, Sheffield, Loughborough, Edinburgh.

e International research invitations.

Below are a selection of visits I have made to other institutions outside of the UK over the last few years.

Teacher Training University, Tehran (summers 1998, 1999, 2000, 1, 2, 1 weeks resp., Prof. Rahimzadeh
Sani).

University of Western Australia (Jun 2002, 1 week, Prof. R. Maller).
University of Munster (Nov 2002, 2 days, Prof. G. Alsmeyer).

Kiel University (Feb 2003, 3 days, Prof. U. Roesler).

Univeristy of Wroclaw, Poland (May 2003, 1 week, Dr. Z. Palmowski).

Frankfurt University
- May 2001, 1 week, Prof. G. Kersting.
- Aug 2003, 1 week, Junior Prof. C. Kiihn.

MaPhySto, Aarhus University Nov 2003, 1 week, Dr. G. Peskir.

ETH Ziirich
- April 2003, 1 month, Prof. F. Delbean.
- June 2004, 1 week, Prof. P. Embrechts.

Munich University of Technology (Jan 2003, 1 week, Dec 2004 1 week, Dec 2005 1 month, Dec 2006
1 week, Prof. C. Kliippelberg).

Marburg University (July 2006, 1 month, Prof. R. Schilling).
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EURANDOM (Jan 2008, 2 days. Prof. O. Boxma).

University of Illinois (Aug 2008, 10 days, Prof. R. Song).

University of Utah (Aug 2008, 4 days, Prof. D. Khoshnevisan).

University of California Santa Barbara (Aug 2008, 5 days, Prof. J. Englénder).
Concordia University (Jan 2009, 7 days, Prof. Xiaowen Zhou).

Zagreb University (April 2009, 5 days, Prof. Zoran Vondracek).

CIMAT, Mexico (Sept 2009, 5 days, Prof. Victor Rivero).

Fields Institute for Research in Mathematical Sciences, Canada (Feb 2010, 5 days, Prof. Alexey
Kuznetsov).

Visiting professorship, Université Libre de Bruxelles, Belgium (April 2010, 1 month, Prof. Pierre
Patie).

University of Colorado at Boulder (June 2010, 1 week, Prof. Janos Englander).

Morgan Stanley Quantitative Analysis Research Group, New York (2011, 2012, Dr. Peter Carr).
ETH Ziirich, sabbatical, visiting professor (Aug 2012 - Jan 2013, Prof. P. Embrechts).

Visiting professor CIMAT, Mexico. (May 2013, 3 weeks, Dr. Victor Rivero).

Australian National University, (Jan 2014, 2 weeks, Prof. Ross Maller).

Visiting professor CIMAT, Mexico. (Aug 2014, 2 weeks, Dr. Victor Rivero).

Visiting Researcher, ETH Ziirich (Jan 2015, 1 week, Dr. Leif Déring).

e Conferences/workshops organised.

Co-organiser of a one day workshop on financial mathematics, Edinburgh, July 1999. Sponsorship
was won from Edinburgh Mathematical Society and Schroders investment group London.

Joint organiser of a two day conference on applications of Lévy processes in mathematical finance at
EURANDOM, The Netherlands, June 2001. Sponsorship was won from NWO.

Joint organizer of a two day conference on exotic option pricing under advanced Lévy models in
mathematical finance at EURANDOM, The Netherlands, May 2004. Sponsorship won from four
different sources.

Joint organiser of a mini-workshop at Oberwolfach titled “Local space-time calculus and applica-
tions”, Germany, May 2004.

Session organiser for the 2005 international meeting on Lévy processes at Manchester University.

Organiser of the two week international school and symposium on optimal stopping at Manchester
University, January 2006. Sponsorship won from EPSRC and LMS.

Organiser of the three day research workshop “Credit Risk under Lévy models” at ICMS, Edinburgh.
September 2006.

Co-organiser of a workshop in probability and genetics for UK based probability Ph.D. students,
Bath July 2008.

Co-organiser of the 2009 British Probability Meeting in Bath. “New random geometries and other
recent developments in probability”.

Co-organiser of a 2-day workshop “Crossing Barriers: Hitting and stopping time problems in Finance
and Insurance”.

Organiser of a 2-day workshop “Paris-Bath research workshop on branching structures” September
2010.

Co-organiser of a 2-day workshop “Paris-Bath research workshop on branching structures II” Septem-
ber 2011.

Co-organiser of a 2-day workshop “Lévy processes and their applications” September 2012 in Zurich.
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— Co-organiser of a 2-day workshop “Paris-Bath research workshop on branching structures III” June
2014.

— Co-organiser of a 2-week school and workshop “Stochastic Analysis and Applications, Mongolia”,
National University of Mongolia, Ulan Bator, July-Aug 2015.

— Co-organiser of a 1-week workshop “Stable Processes”, BIRS, Oaxaca branch, Mexico, November
6th-11th, 2016.

UNIVERSITY TEACHING AND SUPERVISION:

Undergraduate courses:

e Stochastic analysis

e Lévy processes and their applications.

e Measure and integration

e Measure theoretic probability theory

e Discrete time finance

e Continuous models in finance

e Optimisation methods of operational research
e Markov Chains

e Student seminar, stochastic volatility models

e Advanced statistics

e Elementary statistics

e Introduction to probability and combinatorics
e Decision theory

e Modeling and simulation

e Applied Stochastic Processes

e “Maths for Poets” (for non-mathematicians)

e Various service teaching for informatics departments, other science departments etc as well as example
classes in algebra, analysis and other fields of mathematics.

Graduate courses:

e Spatial Branching Processes and Random Snakes (Utrecht).

e Lévy processes and continuous state branching processes (Bath-Warwick-Imperial-Oxford-Bristol Taught
Course Centre).

Optimal Stopping and applications (Bath, CIMAT Mexico).

Fragmentation and Coagulation processes (Bath).

Lévy Processes, the Wiener-Hopf factorisation and applications (Bath-Warwick-Imperial-Oxford-Bristol
Taught Course Network).
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e Gerber-Shiu theory through Lévy processes (Ziirich and CIMAT, Mexico).

e Positive self-similar Markov processes (Bath-Warwick-Imperial-Oxford-Bristol Taught Course Network).

Supervisions:

(a) British M.Sc. theses

Edinburgh University: 1 (who then proceeded to a Ph.D.: Bergamo).
Heriot Watt University: 2
University of Bath: 7 (five proceeded to a Ph.D.: Warwick, ETH Ziirich, Bath x 2, KU Leuven).

(b) Dutch Diploma theses

Utrecht University: 4 (three of whom then proceeded to a Ph.D.: Utrecht, Frankfurt, Bath).

(c) Ph.D. theses

Martijn Pistorius Exit problems for Lévy processes and applications to finance. [1999-2003] Initially
took a lectureship at King’s College London. Currently a reader in the department of Mathemaitcs
at Imperial College London.

Budhi Arta Surya Optimal stopping problems driven by Lévy processes and pasting principles. [2003-
2006] Was working as an quantitative analyst for the Bank of America (Asia) in Singapore, currently
an assistant professor in the School of Business and Management at the Bandung Institute of Tech-
nology, Indonesia.

Erik Baurdoux Fluctuation theory and stochastic games for spectrally negative Lévy processes. [2003-
2007] Currently a senior lecturer in the Department of Statistics at the London School of Economics.

Ronnie Loeffen [2005-2008] Stochastic control for spectrally negative Lévy processes. Was a postdoc at
the Radon institute for Computational and Applied Mathematics, The Austrian Academy of Sciences,
then a scientific researcher at the Weierstrass Institute for Applied Analysis and Stochastics, Berlin.
Currently a lecturer at the School of Mathematics, University of Manchester.

Robert Knobloch [2007-2010] Asymptotic properties of fragmentation processes. Was a postdoc at
the University of Frankfurt. Currently a postdoc in mathematics at University of Saarbriicken.

Curdin Ott [2010-2013] Optimal stopping for the maximum process. Currently a postoc at ETH
Ziirich.

Alex Watson [2010-2013] Topic: stable processes and self-similar Markov processes. Was a postdoc
at CIMAT, Mexico. Currently a PostDoc at University of Ziirich.

Marion Hesse [2010-2013] Topic: Quasi-stationary results for branching Brownian motion confined
to a strip. Was a Postdoc at the Weierstrauss Institute, Berlin, then became a quantitative analyst
at Morgan Stanely, London.

Maren Eckhoff [2011-2014] (jointly supervised with Peter Morters) Topic: Superprocesses and large
scale networks. Currently works for Tesco supermarket as a quantitative analyst.

Francis Lane [2013-2016] (jointly with Peter Mérters) Topic: universality constant in field extremes.
In progress.

Steven Pagett [2013-2016] (jointly with Tim Rogers) Topic: fragmentation-coalescence models of
terrorism. In progress.

Pite Satatkanitkul [2015-2017] Topic: Self-similar Markov processes. In progress.

(d) Postdoctoral researchers

Peter Andrew [2004-2006 (2 years)]: NWO funded. Currently employed outside of academia.
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Zbigniew Palmowski [2004-2005 (1 year)] and [2006-2007 (1 year)]: NWO funded. Recently passed
his habilitation at The University of Wroctaw, Poland.

Juan Carlos Pardo [2007-2009 (3 years)]: EPSRC funded. Currently employed as an assistant pro-
fessor at CIMAT, Mexico.

Elie Aide Kon [2009 (6 months)]: ENS funded. Currently Maitre de Conférences, Laboratoire de
Probabilités et Modles Aléatoires, Paris VI.

Kees van Schaik [2009-2010 (18 months)]: AXA Research Fund funded. Currently employed as a
lecturer at the School of Mathematics, Manchester University.

Antonio Murillo [2009-2011 (2 years)]: CONACyT funded. Currently employed as an Assistant
Professor at Guanajuato University, Mexico.

Jose Luis Garmendia Perez [2010-2012 (2 years)]: CONACyT funded. Currently employed as an
Assistant Professor at ITAM, Mexico.

Albert Ferreiro Castilla [2012-2014 (2 years)]: Royal Society International Newton Fellow. Currently
employed as a quantitative analyst at a Spanish bank.

Bati Sengul [2014-2016 (3 years)]: EPSRC funded.

External Examining at Degree and Professional Level:

(a) Actuarial certification

Examinations that I have set at Heriot Watt University were certified by the Institute and Faculty
of Actuaries for the purpose of exemptions.

(b) External examiner for theses

® NS W N

10.

11.
12.
13.
14.
15.

16.
17.

18.
19.

Ph.D. jury member 2002, Utrecht University (Lorna Booth, probability theory).

Ph.D. external examiner 2003, Manchester University (Peter Andrew, probability theory).

Ph.D. external examiner 2003, University of Bath (Robert Hardy, probability theory)

M.Sc. by research 2005, Witwaterstrand University, South Africa (Nadia Uys, probability theory).
Ph.D. external examiner 2007, Abo Academy University, Finland (Marina Sirvid, probability theory).
M.Sc. by research 2007, Manchester University (mathematical finance).

Ph.D. jury member 2007, Paris VI (Juan Carlos Pardo, probability theory).

Ph.D. external examiner 2007, London School of Economics (Christopher Strom, mathematical fi-
nance).

Ph.D. external examiner 2007, Swansea University (Markus Schicks, stochastic analysis).

Habilitation thesis external examiner 2007, Humboldt University, Berlin (Dr. Pavel Gapeev, optimal
stopping theory).

Ph.D. external examiner 2007, London School of Economics (Adrian, Gfeller, mathematical finance).
Ph.D. jury member 2008. University of Amsterdam (Shota, Gugushvili, mathematical statistics).
Ph.D. external examiner 2008. Manchester University (Mladen Savov, probability theory).

Ph.D. rapporteur and jury member 2008. Paris VI (Nathalie Krell, probability theory).

Habilitation thesis external examiner 2008, Technical University Munich (Dr. Vitali, Wachtel, prob-
ability theory).

Ph.D. external examiner 2009, Technical University Munich (Irmingard Eder, probability theory).

Ph.D. external examiner 2009, Australian National University (Ben Kaehler, mathematical and sta-
tistical finance).

Ph.D. external examiner 2009, Hasselt University, Belgium (Tatiana Kadankova, probability theory).
Ph.D. external examiner 2009, Manchester University (Jaques du Toit, probability theory).
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20. Ph.D. external examiner 2009, Oxford University (Bo Chen, probability theory).

21. Ph.D. external examiner 2010, University of Utrecht (Pavlo Negadajlov, probability theory).

22. Habilitation thesis external examiner 2010, Paris VI (Dr. Phillipe Marchal, probability theory)

23. Ph.D. external examiner 2010, Warwick University (Peter Windrige, probability theory).

24. Ph.D rapporteur and jury member 2011, Paris VI (Alexander Walsh Zuniga, probability theory).
25. Ph.D. external examiner 2011, University of Nottingham (Wang Chun, probability theory).

26. Ph.D. rapporteur and jury member 2012, Paris VI (Pascal Maillard, probability theory).

27. Ph.D. external examiner 2012, London School of Economics (Hongbiao Zhao, actuarial mathematics).
28. Ph.D. external examiner 2012, Hebrew University of Jerusalem (Yonatan Iron, mathematical finance).

29. Ph.D. external examiner 2013, London School of Economics (Neofytos Rodosthenous, mathematical
finance).

30. Ph.D. external examiner 2013, Manchester University (Jenny Sexton, probability theory).
31. Ph.D. rapporteur and jury member 2013, Paris VI (Thomas Madaule, probability theory).

32. Ph.D. external examiner 2014, Oxford University (Yuan Xia, stochastic numerical analysis).

(c¢) External examiner for degree courses

e M.Sc. in Risk and Stochastics, Department of Statistics, The London School of Economics [2006-
2010].

e M.Sc. in Actuarial Science, School of Mathematics, The University of Manchester [2011-2015].

UNIVERSITY ADMINISTRATION:

Director of M.Sc. programme in Financial Mathematics, (Edinburgh, 1998-2000)

Co-director of Utrecht-Amsterdam masters in Stochastic and Financial Mathematics (Utrecht, 2003-2004)
Bachelors-Masters transition committee (Utrecht, 2004)

Departmental Research Committee (Bath, 2006-present).

Co-founder and director of the Probability Laboratory at Bath (Prob-L@B) (Bath 2007-present).
Deputy-VC departmental review committee (Bath, 2010).

Department Mitigating Circumstances officer (Bath, 2010-2011).

Member of Senate (Bath, 2011-2013).

Head of Statistics Section (Bath, 2013-2014).

PI and Director of Doctoral Training Centre (Bath, 2014-2022).

University of Bath Internationalisation Mexico committee (Bath, 2013-2014).

Various smaller departmental committees (LSE, Edinburgh, Utrecht, Heriot Watt, Bath 1996-present).
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