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Work history:
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of Technology
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Editing:

Co-editor (together with F. Delbaen and Ch. Stricker) of the volume “Optimality and Risk: Modern Trends in Mathe-
matical Finance. The Kabanov Festschrift”, Springer, 2009.

Co-editor (together with J. Jakubowski, M. Nieweglowski and L. Stettner) of the volume “Stochastic modeling and con-
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— Workshop on Analysis of random markets: products and prices, Warsaw, October 2003
- 2nd Bachelier Colloquium, Metabief, France, January 2005

— Workshop on Foundations, Developments in Quantitative Finance thematic programme, Isaac Newton Institute,
Cambridge, April 2005

— Advances in Mathematical Finance, 2nd general AMaMef conference, Bedlewo, Poland, May 2007
— Workshop on Further Developments in Quantitative Finance, Edinburgh, July 2007

- 3rd Bachelier Colloquium, Metabief, France, January 2008

— Advances in Mathematical Finance, 4th general AMaMef conference, Pitesti, Romania, May 2008

— Advanced Modelling in Finance and Insurance, Special semester on stochastics with emphasis on finance, Linz, Aus-
tria, September 2008

— PRISMA Workshop on Portfolio Risk Management, Technical University of Vienna, September 2008

— Workshop on Foundations of Mathematical Finance, Thematic programme on Quantitative Finance, Fields Institute,
Toronto, January 2010

— Workshop on Robust Techniques in Quantitative Finance, Oxford-Man Institute, Oxford, March 2010
- Conference on Analysis, Stochastics and Applications, Vienna, July 2010

- Conference on Stochastic Filtrations, IRMA, Strasbourg, September 2011

— UT Austin-Portugal Workshop in Mathematics: Mathematical Finance and Stochastic Control, July 2012
- UK Mathematical Finance Workshop, King’s College, London, June 2013

— 29th European Meeting of Statisticians, Budapest, July 2013

— Workshop on Modeling Market Dynamics and Equilibirum, Hausdorff Institute, Bonn, August 2013

— Stochastic Analysis in Finance and Insurance workshop, Oberwolfach, May 2014

— Stochastic analysis for risk modeling, CIRM, Luminy, France, September 2014

- 2nd Bar Ilan Conference on Mathematical Finance, Ramat Gan, Israel, June 2016

- 10th Bachelier Colloquium, Métabief, France, January 2016

- 2nd Bar Ilan Conference on Mathematical Finance, Ramat Gan, Israel, June 2016

— Workshop on Stochastic Models and Control, Trier, March 2017

- Conference on Stochastic Analysis and Applications, Bedlewo, May 2017

- Workshop of Convex Analysis, King’s College, June 2017

- 8th Advanced Mathematial Methods for Finance Conference, Amsterdam, June 2017

— 2nd Conference on Mathematical Economics and Finance, Manchester, December 2017

— Princeton-Rutgers Mathematical Finance Day, New Brunswick, April 2018

— Workshop on Analysis of Adaptive Stochastic gradient and MCMC algorithms, Alan Turing Institute, London, June
2018

— Lecture series at the Simons Semester on Stochastic Modeling and Control, Mathematical Institute, Warsaw, 7th
January-1st March 2019

- Workshop on Recent problems of stochastic control theory, Warsaw, 28th January- 2nd February, 2019
- Conference on Stochastic modeling (in finance and insurance), Bedlewo, 11th-15th February, 2019

— Workshop on SDEs/SPDEs and their relationship to machine learning, Crete, 27th—-30th June, 2019

- “Modern Stochastics: Theory and Applications, V.” 1st—4th June 2021, Kyiv, Ukraine (online)

- “Accelerating generative models and non-convex optimisers”, Theory and Methods Challenges Fortnight, Turing In-
stitute, London, 6-10th June, 2022

- “Stochastic modeling and control”, Bedlewo, Poland, 8th—13th May, 2023

- “Advances in Stochastic Analysis for Handling Risks in Finance and Insurance”, CIRM, Luminy, France, 10-15 Septem-
ber, 2023

- “Workshop on Stochastic Models and Control 2024”, TU Graz, Austria, 27-28 February, 2024

- “International workshop on diffusions in machine learning: foundations, generative models, and optimisation”, orga-
nized by Isaac Newton Institute and Alan Turing Institute, London, 15th—19th June, 2024
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Finance and Stochastics, Mathematical Finance, IEEE Transactions on Automatic Control, SIAM Journal of Financial
Mathematics, SIAM Journal on Control and Optimization, Stochastic Processes and their Applications, Stochastics,
Annals of Probability, Annals of Applied Probability, Decisions in Economics and Finance, Proceedings of the Royal
Society, Applied Mathematical Finance, Stochastic Analysis and its Applications, International Journal of Theoretical
and Applied Finance, Electronic Communications in Probability, Electronic Journal of Probability, Statistics and Prob-
ability Letters, International Journal of Adaptive Control and Signal Processing, Mathematical Programming, Journal of
Optimization Theory and Applications, Mathematics of Operations Research, Periodica Mathematica Hungarica, Stu-
dia Mathematica Hungarica, Modern Stochastics: Theory and Applications, Journal of Functional Analysis, Journal of
Mathematical Analysis and Applications, Special Matrices, Operations Research Forum, SIAM Journal of the Mathe-
matics of Data Science.
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