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As of Dec 2011 Full professor for Mathematics and Finance, Vienna University of
Economics and Business.

2001 2011 Full professor (C4) for Financial Mathematics and Optimization,
Universitat Leipzig.

2011 Offer of a full professor position for ” Stochastic Methods in Economics”,
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1999 - 2001 Assistant professor for Quantitative Finance, Universitat Ziirich.

1996 — 1999 UBS-research-fellow in financial mathematics (postdoctoral position),
department of mathematics, ETH Ziirich.
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Education

2001 Habilitation in Finance, Universitat Ziirich.

1992 — 1996 PhD in Financial Economics, Universitdt Bonn (supervisors Prof. Hans
Follmer, Prof. Dieter Sondermann)

1993 — 1994 Doctoral education in Paris (DELTA, ENSAE, Paris VI).

1992 Diploma in mathematics, Universitat Bonn.

Research Interests
Financial mathematics and quantitative risk management; Financial economics; Stochastic
processes.

Awards

2021 WU Best paper award, sponsored by the city of Vienna for the paper
‘How safe are European Safe Bonds? An Analysis from the Perspective
of Modern Credit Risk Models’

2009 —2011 Member of the board of the Deutsche Gesellschaft fiir Versicherungs-
und Finanzmathematik (DGVFM).

1996 Annual price for the best PhD-dissertation at the Faculty of Law and
Economics, University of Bonn (Preis des Prasidenten der italienischen
Republik).

Editorial Activities
Associate Editor of Mathematical Finance
Section editor for the Encyclopedia of Quantitative Finance,Wiley, 2010.

Referee for wvarious journals including Finance and Stochastics, Annals of
Applied Probability, Stochastic Processes and Applications, Mathematical Finance,
Review of Financial Studies, Journal of Banking and Finance, ASTIN-Bulletin,
Insurance: Mathematics and Economics, Journal of Economic Dynamics and
Control, SIAM Journal on Control and Optimization and SIAM Journal for
Financial Mathematics.
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Dr. Jochen Backhaus
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Dr. Ling Xu

Dr. Lars Rosler

On hedging and pricing of derivatives in illiquid markets :
A PDE approach (2007).

Simulation Techniques for Credit and Operational Risk
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(2008).

Risk Management (2010).

On Galerkin approximations for the Zakai equation with

diffusive and point process observations (2011)

Stochastic Filtering in Pricing and Credit Risk Management

(2016)

Juraj Hledik, PhD Systemic Risk in Banking Networks (2018)

Kevin Kurt, PhD

Camilla Damian, PhD
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Markov  ModulatedAffine  Processes: Theory and

Applications (2021)

Finance (2021)
Verena Kock, Theresa Traxler

Third party funding

2015 - 2020

2011-2014

2008 -2010

2004-2007

Since 2002

Since 2004

2000-2001

Project leader for the project ‘Stochastic filtering and the
modeling of corporate and sovereign credit risk’, financed by the
Vienna Science and Technology Fund WW'TF.

Project leader for the DFG project ‘Filtering techniques in the
modeling, pricing and hedging of interest-rate and credit risk’
(joint with Prof. Thorsten Schmidt, TU Chemnitz).

Project leader for the DFG project ‘Credit Risk under Incomplete
Information and Nonlinear Filtering’.

Leader of research project ‘High-dimensional models for credit
risk management’, funded by the BMBF (Bundesministerium fiir
Bildung und Forschung), Germany.

Scientific member of the Graduiertenkolleg ‘Analysis, geometry
and applications to the sciences’, Universitat Leipzig.

Scientific member of the International Max Planck research school
‘Mathematics and applications in the sciences’.

Substantial involvement in writing the project proposal for the
NCCR ‘Financial Valuation and Risk Management’, Ziirich

Scientific Management
2008 — 2010 dean responsible for studies (Studiendekan), Department of
mathematics, Universitat Leipzig
Member or chairman of several hiring committees in Vienna, Leipzig and Ziirich
as of 2016: member of the academic Senate of WU, vice chairman of the Department
of Finance, Accounting and Statistics, WU as of 2020: Program director for doctoral

studies, WU

Pricing and Hedging of Credit Derivatives in Models with
Interacting Default Intensities: A Markovian Approach

Impulse Control for Jump Diffusions: Viscosity Solutions,
Quasi-Variational Inequalities and Applications in Bank

Statistical Inference for partial Information Models in
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