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Research interests
• Statistical inference for stochastic processes
• Financial mathematics, stochastic modelling
• Data mining, statistical software, applications of statistical methods
Education
• Ph.D., Mathematics, Humboldt University (Berlin), 2012.
Concentrations: stochastic processes, financial mathematics, statistics.
Dissertation on the topic: Abelian theorem for stochastic volatility models and
semiparametric estimation of the signal space.
• M.S., Lomonosov University (Moscow), 2008.
Faculty of mechanics and mathematics, diploma with distinction.
Concentrations: stochastic processes, mathematical statistics, quantum statistics.
Experience
2011 - present

University Duisburg – Essen (Germany), PostDoc
• Project “ Statistical modelling of nonlinear dynamic processes“
• Teaching of mathematical and applied statistics

2011 - present

Laboratory of structure methods of data analysis in predictive
modelling (Moscow), PostDoc
• Research on statistical inference for complex stochastic models

2008 – 2011

Weierstrass institute for applied analysis and stochastics
(Berlin, Germany), research assistant
• Research on stochastic volatility models (financial mathematics)
and data mining (dimension reduction, pattern recognition)
• Projects with banks: stochastic modelling of Labor rates

2006 – 2008

StatSoft Russia (Moscow, Russia)
Expert in statistical analysis
• Application of statistical methods in various fields as marketing,
social sciences, pharmaceutical, insurance
• Statistical and data mining consulting, teaching
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Publications in peer-reviewed journals
2013
Abelian theorems for stochastic volatility models with application to the
estimation of jump activity.
(with D. Belomestny)
Stochastic processes and their applications, 123(1):15–44.
2012

Semiparametric estimation of the signal subspace.
(with D.Belomestny, V. Spokoiny)
Journal of machine learning and data analysis, 1(3):140–147.

Other publications
2012
Estimation of the activity of jumps in time-changed Lévy models.
(with D. Belomestny). SFB 823 Preprint, Nr. 39/2012.
Оценивание индекса Блюменталя-Гетура на основе асимптотиеского
поведение характеристической функции. Сборник трудов
конференции 'Интеллектуализация обработки информации”.
Statistical estimation of the jump activity for time-changed Lévy
processes. Сборник трудов конференции “Information Technologies
and Systems”.
2010

Estimation of the signal subspace without estimation of the inverse
covariance matrix. WIAS Preprint, Nr.1546.
Non-Gaussian component analysis: New ideas, new proofs, new
applications. WIAS Preprint, Nr.1501.

Books
2013

Modern mathematical statistics: exercises and solutions – a practice book
for mathematical statistics.
(with W. Härdle, V.Spokoiny and W.Wang).
To appear in Springer.

Grants received
2011 - 2013
Colaborative research center 823 „Statistical modelling of nonlinear
dynamic processes“.
2008 - 2011

Colaborative research center 649 „Economic Risk“.

2010

Oberwolfach Leibniz graduate students travel grant.

2007 - 2008

Russian foundation of basic research.
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Selected presentations
• Subordination of Lévy processes. Institute for Information Transmission
Problems (Moscow). December 2012.
•

Estimation of the Blumenthal-Getoor index based on the asymptotic behaviour of
the characteristic function. Conference on Intelligent information processing
(Organized by Russian academy of sciences), September 2012.

•

Pricing Bermudan options via dimension reduction. Conference on Economic
Risks. (Organized by Humboldt University, Berlin), June 2009.

Other activity
• Organizing international conferences and workshops:
Structure adapting methods, Weierstrass Institute (Berlin), November 2009.
Demographic risk, Humboldt University (Berlin), December 2009.
•

Referee for Proceedings of the workshop Copulae in mathematical and
quantative finance (Springer, lecture notes in statistics)

Complementary studies
• Steklov institute, Education center, 4 courses completed, 2007-2008.
• Russian federal nuclear center (Sarov), Monte Carlo laboratory, undergraduate
practice, 2008.
• Education center of computer technologies, MSU, course “Statistical analysis of
marketing and sociological data bases”, 2005-2006
• SAS training center, 2 courses completed, 2005.

Skills and Qualifications
• Extensive knowledge in Matlab, R-language, Statistica, and LaTex.
• Russia (mother tongue), English and German (fluent)
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