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2011.

- Stochastic Analysis in Finance and Insurance (Mathematical Research Center Oberwol-
fach, Oberwolfach, Germany)

- SIAM-SEAS Conference (Charlotte, NC)
- University of Kansas (Lawrence, KS)
- 4th Western Conference on Mathematical Finance (Los Angeles, CA)
- University of Michigan (Ann Arbor, MI)
- Carnegie Mellon University (Pittsburgh, PA)
2010.
- SIAM Mini-Symposium on Investment and Portfolio Theory (San Francisco, CA)
- Postdoctoral Academy (New University of Lisbon, Lisbon, Portugal)
- Workshop on Foundations of Mathematical Finance (Fields Institute, Toronto, Canada)
- Ecole Polytechnique (Paris, France)
- University of Michigan (Ann Arbor, MI)
- University of Oxford (Oxford, United Kingdom)
- Carnegie Mellon University (Pittsburgh, PA)
- University of Southern California (Los Angeles, CA)
20009.
- Short Course on Mathematical Finance, MathFest 2009 (Portland, OR)
- 15th INFORMS Applied Probability Society Conference (Cornell University, NY)
- Daiwa Young Researchers’ International Workshop (Kyoto University, Kyoto, Japan)
- Joint National Meeting of the American Mathematical Society (Washington, DC)
- Columbia University (New York, NY)
- Georgia State University (Atlanta, GA)
2008.
- 47th IEEE Conference on Decision and Control (Cancun, Mexico)

- Workshop on Optimization in Mathematical Finance (Johann Radon Institute for Com-
putational and Applied Mathematics, Linz, Austria)

- Stochastic Analysis in Finance and Insurance (Mathematical Research Center Oberwol-
fach, Oberwolfach, Germany)

- Meeting of the South-Western Actuarial Foundation (Dallas, TX)
2007.
- Joint National Meeting of the American Mathematical Society (New Orleans, LA)
- ICMS Workshop on Quantitative Finance (Edinburgh, UK)
- CCCP Mathematical Finance Workshop (Princeton University, NJ)
- University of California, Santa Barbara (Santa Barbara, CA)
- University of Southern California (Los Angeles, CA)
- Columbia University (New York, NY)
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2009, Spring 2010, Fall 2010, Fall 2011
- designed and taught a core graduate

Assistant/Associate Professor at University of Texas at Austin:

- Fall 2006, Fall 2007, Spring 2009, Fall - Spring 2007 - designed and taught an

advanced graduate course in mathemat-
ical economics

course in probability theory

- Fall 2011 - taught an undergraduate
course in probability theory

- Spring 2006 - designed and taught an
advanced graduate course in stochastic
analysis

- Fall 2005 - taught a large (130 students)
introductory undergraduate course in lin-
ear algebra

- Spring 2011 - designed and taught an
advanced graduate course in Malliavin
calculus

- Spring 2008, Fall 2008 - designed
and taught an undergraduate course in
stochastic processes

Instructor at Carnegie Mellon University: designed and taught a continuous-time finance
course for the undergraduate major in computational finance (several times)

Instructor at Columbia University: taught an introductory course in statistics (several times)

IMO coach: served several times as a coach for the Croatian high-school International Math-
ematical Olympiad teams

Postdoctoral fellows at UT Austin, Department of Mathematics (supervisor):
- G. Wu (PhD: University of California Berkeley, advisors C. Evans and X. Guo)

- S. Summerville (PhD: University of California Berkeley, advisor Y. Perez) - supervised
jointly with L. Caffarelli

- G. Brunick (PhD: Carnegie Mellon University, advisor S. Shreve) - supervised jointly with
M. Sirbu

Ph.D. students at UT Austin, Department of Mathematics (advisor):
- C. Chen
- J. Li (in candidacy),
- J. Choi (in candidacy, co-advised with M. Sirbu)
- Y. Zhao (in candidacy)
- A. DiTanna (graduated: May 2009; employment: Goldman Sachs)

- M. Anthropelos (graduated: Dec 2008; employment: assistant professor, University of
Piraeus, Greece)

Ph.D. students at UT Austin (committee member): M. Dumav (Economics), P. Monin
(Mathematics), N. Ringer (Mathematics), T. Zhou (Mathematics), X. You (Mathematics),
Q. Sou (Mathematics), C.-B. Chae (Electrical and Computer Engineering), C. Lee (Electrical
and Computer Engineering), X. You (Civil, Architectural and Environmental Engineering),
U. Khan (Economics), A. Lockett (Computer Science) and H. Arabshahi (Civil, Architectural
and Environmental Engineering)

Ph.D. students outside of UT Austin (committee member): H. Kauppila (Columbia Uni-
versity, Department of Mathematics)

Master’s students at UT Austin, Department of Mathematics: S. Zhao, M. Dumav

(graduated: Aug 2011), B. Duran (graduated: May 2008), J. Li (graduated: May 2006) and
J. K. Xia (graduated: Dec 2006)
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National Science Foundation:
- NSF Panelist, 2010
Editorial boards:
- Associate Editor for Finance and Stochastics
Conference, workshop and school organization:
- Stochastic Analysis in Finance and Insurance, University of Michigan, co-organizer (up-
coming, May 2011)
- 3rd Western Conference in Mathematical Finance, Santa Barbara, scientific committee
member (Nov 2009)
- Minisymposium on PDE in Mathematical Finance, SIAM Conference on Analysis of
Partial Differential Equations, Miami, co-organizer (Dec 2009)
- 2009 RTG Summer School on Financial Mathematics, UT Austin, (July 2009)
- 2nd Western Conference in Mathematical Finance, UT Austin, co-organizer (Nov 2008)
- CCCP Workshop on Mathematical Finance, CMU, co-organizer (Jan 2005)

Journal reviewing: Acta Applicandae Mathematicae, Annals of Applied Probability, Annals of
Finance, Annals of Probability, Applied Mathematical Finance, Applied Mathematics Letters,
Decisions in Economics and Finance, Economics Bulletin, Finance and Stochastics, Inter-
national Journal of Theoretical and Applied Finance, Journal of Economic Dynamics and
Control, Journal of Theoretical Probability, Mathematical Finance, Mathematics of Opera-
tions Research, Probability Theory and Related Fields, Review of Financial Studies, SIAM
Journal on Control and Optimization, SIAM Journal on Financial Mathematics, Statistics and
its Interface, Statistics and Decisions, Stochastic Processes and their Applications

Book reviewing: Cambridge University Press, Princeton University Press, MAA Book Reviews

Conference reviewing: Texas Quantitative Finance Festival (2010), World Congresses of the
Bachelier Finance Society (2008, 2010), IEEE Conferences on Decision and Control (2008,
2009)



