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Personal Website

Employment

Research Fellow, International Lab of Game Theory and Decision Making, Higher School of
Economics, Saint Petersburg, Russia

Education

PhD in Economic Analysis and Policy, Graduate School of Business, Stanford University,
2020

Committee: Dan Iancu, Andrzej Skrzypacz, Robert Wilson, Gabriel Carroll, Ilya Segal

M.A. in Economics cum laude, New Economic School (Moscow, Russia), 2012

B.A. in Economics summa cum laude, Higher School of Economics (Moscow, Russia), 2009

Publications

Competitive Intensity and Quality Maximizing Seedings in Knock-out Tournaments, Journal
of Combinatorial Optimization, 2018 (with Dmitry Dagaev)

Working papers

An Optimal Distributionally Robust Auction
Abstract:
An indivisible object may be sold to one of n agents who know their valuations of the object.
The seller would like to use a revenue-maximizing mechanism but her knowledge of the
valuations’ distribution is scarce: she knows only the means (which may be different) and an
upper bound for valuations. Valuations may be correlated.
Using a constructive approach based on duality, we prove that a mechanism that maximizes
the worst-case expected revenue among all deterministic dominant-strategy incentive com-
patible, ex post individually rational mechanisms is such that the object should be awarded
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to the agent with the highest linear score provided it is nonnegative. Linear scores are bidder-
specific linear functions of bids. The set of optimal mechanisms includes other mechanisms
but all those have to be close to the optimal linear score auction in a certain sense. When
means are high, all optimal mechanisms share the linearity property. Second-price auction
without a reserve is an optimal mechanism when the number of symmetric bidders is suffi-
ciently high.

Distributionally Robust Pricing in Independent Private Value Auctions — Revise & Re-
submit, Journal of Economic Theory

Abstract:
A seller chooses a reserve price in a second-price auction to maximize worst-case expected
revenue when she knows only the mean of value distribution and an upper bound on either
values themselves or variance. Values are private and iid. Using an indirect technique, we
prove that it is always optimal to set the reserve price to the seller’s own valuation. However,
the maxmin reserve price may not be unique. If the number of bidders is sufficiently high, all
prices below the seller’s valuation, including zero, are also optimal. A second-price auction
with the reserve equal to seller’s value (or zero) is an asymptotically optimal mechanism
(among all ex post individually rational mechanisms) as the number of bidders grows without
bound.

Minimax-regret Contracts and Optimal Innovation Prizes
Abstract:
A principal is uncertain about a technology mapping an agent’s effort to the distribution of
output. The agent is risk neutral and there is a participation constraint but no limited liability
constraint. Transfers can be costly. An example of this setting is the case where the principal is
a society trying to properly incentivize a firm to carry out innovation. We first show that when
the principal employs minimax-regret criterion in the face of the technological uncertainty, an
optimal contract is affine. We then characterize the full set of optimal contracts. A contract is
optimal if and only if it lies within certain affine, increasing bounds that collapse to a point
when output reaches its maximum value.

Work in progress

Robust Scoring Auctions

Contests with Prices

Conference Presentations

2020 Conference on Mechanism and Institution Design (online)
2017 Conference on Economic Design, York, UK
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Seminar Presentations

2020: International Center of Decision Choice and Analysis (Higher School of Economics,
Moscow); Robust Optimization Webinar (online); International Lab of Game Theory and
Decision Making (Higher School of Economics, Saint Petersburg)

Teaching Experience

Teaching Assistant at New Economic School (Graduate Microeconomics I-V), 2011-12

Best Teaching Assistant NES Award

Topics in Health Economics (lecturer), Moscow State University Summer Seminar, 2016

Course Assistant for Prof. Dan Iancu’s MBA class Optimization and Simulation Modeling, Stan-
ford GSB 2017

Proposing Problems for Olympiads

Contributor to International Economics Olympiad (https://ecolymp.org), since 2019

Contributor to Universiade in Econometrics, Moscow State University, 2018-2019

Contributor to HSE Game Theory Olympiad, 2017

Contributor to All-Russia Olympiad in Economics for high school students, since 2007

Contributor of problems to Russia’s Unified State Examination in Mathematics (analog of
SAT), 2015

Honors and Scholarships

2012 Stanford GSB graduate fellowship

2011 Deutsche Bank Scholarship

2009 Best Student Paper, Higher School of Economics

2007 Oxford-Russia Fund Scholarship

2006 Winner of the First All-Moscow Olympiad in Mathematics for undergraduate students
majoring in Economics

2005 Winner of the Tenth All-Russia Competition in Economics for high school students
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