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CURRICULUM VITAE: STEPHAN STURM

December 2025

Background

1. Education

04/04 – 01/10 PhD in Mathematics, TU Berlin
Thesis: Small-time large deviations for sample paths of infinite
dimensional symmetric Dirichlet processes
(Advisor: Alexander Schied)

10/96 – 03/04 BS/MS in Mathematics, University of Vienna
Thesis: Calculation of the Greeks by Malliavin Calculus
(Advisors: Walter Schachermayer and Josef Teichmann)

2. Work experience other than teaching

01/20 – 05/20 Visiting Researcher, Dept. of Finance and Risk Engineering,
Tandon School of Engineering, New York University

11/09 – 01/10 Research Fellow, DFG Research Center MATHEON, Berlin
07/01 – 08/01 Vienna University Computer Center, University of Vienna
07/00 – 08/00 AVL India Pvt. Ltd., Gurgaon (Haryana), India
08/98 – 09/99 Compulsory Civilian Service, Auschwitz Foundation, Brussels
08/96 ORF (Austrian National Broadcasting) – Archives, Vienna
08/95 ORF (Austrian National Broadcasting) – Archives, Vienna
08/94 Landis & Gyr, Vienna

Teaching

3. Teaching experience

Since 07/18 Associate Professor (tenured), Department of Mathematical Sciences,
Worcester Polytechnic Institute

07/12 – 06/18 Assistant Professor (tenure track), Department of Mathematical Sciences,
Worcester Polytechnic Institute

08/19 – 12/19 Visiting Associate Professor, Dept. of Systems Engineering and
Engineering Management, Chinese University of Hong Kong

09/13 – 12/13 Lecturer, Department of Finance, School of Management,
Boston University

02/10 – 08/12 RTG Postdoctoral Research Associate & Lecturer,
Operations Research and Financial Engineering Department,
Princeton University

04/04 – 08/09 Teaching Assistant, Department of Mathematics, TU Berlin
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4. Teaching innovations at WPI

- Remodeled MA 2621 Probability for Applications as project-based (no-exams) class

- Developed new course: MA 1801 Denksport: Paris-Math. A seminar on Math,
Poetics and Paris

- Developed new course: MA 528 Measure-theoretic Probability Theory

- Developed new course: MA 4892 Topics in Actuarial Mathematics: Rational Pricing
of Derivatives

- Restructured course MA 4237 Probabilistic Methods in Operations Research to be
project-based and focused on computation, currently working on a book project
based on it

- Adapted course MA 529 Stochastic Processes to be synchronized with the new course
MA 528 Measure-theoretic Probability Theory

- Wrote Lecture notes for the following course: MA 2631 Probability

- Wrote teaching slides for the following courses: MA 3211 Theory of Interest; MA
4892 Topics in Actuarial Mathematics: Rational Pricing of Derivatives; MA 573
Computational Methods of Financial Mathematics; MA 575 Market and Credit Risk
Models and Management

- Introduced Piazza as interactive communication platform

5. Courses taught at WPI

MA 1023 Calculus III (A18, E119, A20)

MA 1801 Denksport: Paris-Math. A seminar on Math, Poetics and Paris (D21)

MA 2621 Probabilty for Applications (D23, D24, A24, E225)

MA 2631 Probability (A12, A13x2, A14x2, A15, E118, E119, E121, A21, A22, E124,
D25),

MA 3211 Theory of Interest (B12)

MA 3231 Linear Programming (E220, E221)

MA 4237 Probabilistic Methods in Operations Research (B15, B17, B21, B23, B25)

MA 4891 Topics in Mathematics: Point-set Topology (D19)

MA 4892 Topics in Actuarial Mathematics: Rational Pricing of Derivative Securities
(A16)

MA 528 Measure-theoretic Probability Theory (F13, F14)

MA 529 Stochastic Processes (S15)

MA 572 Financial Mathematics II (S19)

MA 573 Computational Methods of Financial Mathematics (S17, D18)

MA 574 Poerfolio Valuation and Risk Management (S25)
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MA 575 Market and Credit Risk Models and Management (S13, S21)

ID 2999 Cultural Orientation for Hong Kong [jointly with K. Foo] (A24, A25)

6. Undergraduate projects (MQPs, IQPs, Sufficiency projects) advised and co-advised at
WPI

Project Centers, WPI

- Founder & (Co-)Advisor, Switzerland MQP Project Center for Mathematical
Sciences, Data Science and Computer Science (Sponsors: Credit Suisse, Aristo
Consulting, Zurich University of Applied Sciences – ZHAW, Bern University of
Applied Sciences – BFH, Swiss Intstitute for Tropical and Public Health – Swiss
TPH) and Student Exchange with ZHAW 2015–now

- Co-Founder & Co-Director, Berlin IQP Project Center (with K. Foo and D.
DiMassa), 2019

- Co-Director, Hong Kong IQP Project Center (with K. Foo), 2022–now

- IQP Advising, Hong Kong (four times) , Bangkok, Hangzhou, Kyoto and Berlin
Project Centers (each once)

Major Qualifying Projects, WPI

1) Aidan Henbest, Floris Huiskers. What makes malaria interventions optimal?
(Co-Advisor: C. Fowler, Sponsor: Swis TPH). In Progress

2) Konrad Gomez–Haibach. Toward Discrete, Incomplete Market Cost Efficiency.
2025

3) R. Chiocchio. An Examination of Share Buyback Program Execution (Co-
Advisors M. Blais, P. Hansen, R. Paffenroth, Sponsor: Bern University of Ap-
plied Sciences – BFH). 2024

4) Frederick “Forrest” Miller. Deep Learning for Reflected Backwards Stochastic
Differential Equations. 2023

5) Lyra Layne, Cole Peterson, Benhjamin Rajotte, Taenler Tavares. Nonlinear
Dimension Estimation for Cryptocurrency Data (Co-Adwisor: F. Wang). 2023

6) Brad Cosma, N’yoma Diamond, Grant Perkins, Jillian Wright. Using Intermar-
ket Data to Evaluate the Efficient Market Hypothesis with Machine Learning
(Co-Advisors: M. Blais, X. Liu, Sposor: Bern University of Applied Sciences –
BFH). 2022

7) Jason Davis, Hezi Owuor, Erich Schwarzrock. Portfolio Optimization Using
Reinforcement Learning (Co-Advisors: M. Blais, R. Paffenroth, Sponsor: Zurich
University of Applied Sciences – ZHAW). 2022

8) Sophia Brennan, Nathan Franhanel, Douglas Koethe, Brendan Cicione, Joseph
Kirsh, Jasmin Sanchez, Matthew Siu, Jax Sprague. Urban Farming Interdis-
ciplinary Project (Co-Advisors: R. Mallick, J. Rudolph, C. Sabuncu, Sponsor:
World Farmers). 2021

9) Lisandra Lao. Supplier Digital Identity for State Street’s Vendor Onboard-
ing Process. (Co-Advisors: M. Blais and K. Sweeney, Sponsor: State Street,
Boston). Ongoing
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10) Daniel Perreault. Choosing Investment Strategies by their Outcomes. 2018

11) Griffin Bishop, Leo Grande, Samuel Pridotkas, Harutyun Sadoyan. Deep Learn-
ing for Data Privacy Classification. (Co-Advisor: R. Paffenroth, Sponsor:
Aristo Consulting, Zurich, Switzerland). 2018

12) Stephen Kosmo. Trade Compression in Over-the-Counter Markets. 2018

13) Luke Buquicchio, Everett Harding and Juan-Luis Herrero Estrada. Ensemble
of Feedforward Neural Networks Applied to Credit Default (Co-Advisor: Randy
Paffenroth, Sponsor: Zurich University of Applied Sciences (ZHAW)). 2018

14) Natalie Wellen. Modeling Over-The-Counter Derivatives Trading with and with-
out Central Clearing Parties. 2017

15) Shannon Feeley, Ian Jacoway and Gina Rios. Process Mining the Credit Suisse
Advisory Process. (Co-Advisor: R. Paffenroth, Sponsor: Credit Suisse, ISRP
Zurich, Switzerland). 2017

16) Catherine Bonner and Jeremiah Campanelli. Arbitrage-Free Pricing of XVA for
Options in Discrete Time. (Co-Advisor: G. Wang). 2016

17) Laura Antul. Real Time Bid Pacing for Mobile Ad Impression Auctions. (Co-
Advisor: M. Blais, Sponsor: Chitika Inc./Cidewalk, Inc.). 2016 – WITHHELD

18) Youwei Hu and Jeremy Macaluso. Mathematical Modeling of Ad Impressions
Markets. (Co-Advisor: M. Blais; Sponsor: Chitika, Inc.). 2015 – WITHHELD

Interactive Qualifying Projects, WPI

1) Spencer Ankner, Koray Boybeyi, Lauren Shieh, Andrew Zhao. Nature-based So-
lutions in Action (Co-Advisor: K. Foo, Sponsor: Civic Exchange). In Progress

2) Zahra Karim, Jared LaPlante, Kai McMeniman, Zixuan Yin. TIC Industry’s
Market Competition (Co-Advisor: K. Foo, Sponsor: Hong Kong Standards and
Testing Centre). In Progress

3) Palina Pyachynskaya, Clayton Ramus, Ashley Reyes, Berenis Tekin. Enhancing
Access and Engagement (Co-Advisor: K. Foo, Sponsor: Walk in Hong Kong).
In Progress

4) Brian Grande, Theodor Mah, Robin Sexton, Paige Spalsbury. Climate Change
and Community Arts (Co-Advisor: K. Foo, Sponsor: CarbonCare InnoLab). In
Progress

5) Hannah Han, Alden Lo, Michael Nicolas, Sarai Vargas. Cultural Triangle
Precinct at Central (Co-Advisor: K. Foo, Sponsor: Institute for Sustainable
Urbanisation). In Progress

6) Nico Lee, Pakorn Liengsawangwong, Kaden Ly, Michael Tinnivlioglu. Falling
in Love and Love on the Waterfront (Co-Advisor: K. Foo, Sponsors: Designing
Hong Kong & Department of Urban Planning and Design at the University of
Hong Kong). In Progress

7) Ansel Chang, Pedro Leao, Lorenzo Manfredi Segato, Daniel Stoiber. Data Ag-
gregation: Marketing Web Analytics (Co-Advisor: B. Mishra, Sponsor: Hong
Kong Standards and Testing Centre). 2024
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8) Yan Acevedo, Maeve Hess, Kathryn Pagano, Jingxu Wang. Mapping Nature-
Based Solutions in Hong Kong (Co-Advisor: B. Mishra, Sponsor: Hong Kong
Business Environment Council). 2024

9) Samantha Arroyas, Sophia Bogartz, Nathan Dynko, Jack O’Connell. Examining
Shifts in Beekeepers’ Seasonal Perspectives and Practices in Hong Kong (Co-
Advisor: B. Mishra, Sponsor: CALENDARS Project). 2024

10) Benjamin Furman, Jackson Martinez Balcazar, Morgan Owen, Jacob Schwartz,
Jessica Wong. Smart Cultural Precinct @ Central (Co-Advisor: B. Mishra,
Sponsors: Chinese University of Hong Kong, School of Architecture & Institute
for Sustainable Urbanisation). 2024

11) Veronika Gorski, Lottie McLeod, Rohan Prasad, Drew Trust. Waterfront Anal-
yses of Hong Kong: “Cool and Covered” (Co-Advisor: B. Mishra, Sponsors:
Designing Hong Kong & Department of Urban Planning and Design at the Uni-
versity of Hong Kong). 2024

12) Matthew Adragna, Michael Emerson, Bernhard Nordemann. Analyzing the
use of Blockchain to Store Certifications and Improve Efficiency in STC (Co-
Advisor: E. Boucher–Yip, Sponsor: Hong Kong Standards and Testing Centre).
2023

13) Ethan Chau, Kristine Guan, Nicholas Heineman, Gautham Rajeshkumar.
Guiding Climate Communication for Hong Kong Businesses (Co-Advisor: E.
Boucher–Yip, Sponsor: Hong Kong Business Environment Council). 2023

14) Tuvy Do, Kylie Doehring, Michelle Kirtich, Ciara Moroney, Mason Perham.
Creating Learning Resources for the Hong Kong Youth about the Illegal Pet Trade
(Co-Advisor: E. Boucher–Yip, Sponsor: World Wildlife Fund Hong Kong). 2023

15) Ronit Banerjee, William Huang, Brandon Luong, Regina Valencia. The Cultural
Triangle: Revitalising its Community Through a Digital Platform (Co-Advisor:
E. Boucher–Yip, Sponsors: Chinese University of Hong Kong, School of Archi-
tecture & Institute for Sustainable Urbanisation). 2023

16) Ilyssa Delizo, Lenny Fils-Aime, Alexander Greally, Darren Kwee. Supporting
Business, Culture and Community in Central, Hong Kong (Co-Advisor: E.
Boucher–Yip, Sponsors: Chinese University of Hong Kong, School of Archi-
tecture & Institute for Sustainable Urbanisation). 2023

17) Gabriel Espinosa, Matthew Letourneau, Maxwell Onffroy, Sebastian Valle. Pro-
moting Social Connections Through Waterfronts (Co-Advisor: E. Boucher–Yip,
Sponsors: Designing Hong Kong & Department of Urban Planning and Design
at the University of Hong Kong). 2023

18) Jacob Feiss, Sakeena Ghandour, Nikolas Neathery. Improving Sri Saket’s
competitiveness through transport mapping and design (Co-Advisor: H. Ault,
Sponso: Municipality of Sisaket). 2022

19) Ian Khung, Timothy Kwan, Ryan Luu, Shayla Nguyen. Shaping the future of a
smart city (Co-Advisor: H. Ault, Sponsor: Municipality of Sisaket). 2022

20) Megan Cyr, Tovah Lockwood, Alyssa Magaha, Anne McNamara. Restoring
Mrigadayavan Palace (Co-Advisor: H. Ault, Sponsor: Mrigadayavan Palace
Foundation). 2022
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21) Elise Nerden, Evan Rios, Jane Spear. Reducing the Ecological Footprint of a
Nature Resort (Co-Advisor: H. Ault, Sponsor: River Kwai Park & Resort).
2022

22) Domenic Dicenso, Alexander Kwan, Aadhya Puttur. Upgrading waste man-
agement options for a riverfront community (Co-Advisor: H. Ault, Sponsor:
Municipality of Amphawa). 2022

23) Abigail Hyde, Asha Karmen–Chan, Jacob Leavitt, Brian Shin. Assessing the
future of sustainable hemp-based packaging in the Thai market (Co-Advisor: H.
Ault, Sponsors: Eastern Spectrum Group). 2022

24) Timothy Goon, Brendan Merritt, Rose Noggle, Matthew Olson, Kailana Wang.
Developing Marketing Strategies for Kyoto Journal (Co-Advisor: M. Belz,
Sponsor: Kyoto Journal). 2020

25) Carley Gilmore, Victoria Grasso, Du Lou, Jieyuan Song, Zaiyang Zhong. Build-
ing a Platform for Japanese Events in Massachusetts (Co-Advisor: M. Belz,
Sponsor: Kyoto Project Center). 2020

26) Yifan Gu, Mingsi Hu, Giahuy Lenguyen, Jackson Su. Proposal for a Japan
Program at WPI Worcester (Co-Advisor: M. Belz, Sponsor: Kyoto Project
Center). 2020

27) Tyler Bouwens, Madison Eisenhour, Alexander Kobsa, Lilly-Beth Linnell. De-
veloping a Design Center (Co-Advisor: M. Belz, Sponsor: Kyoto Project Cen-
ter). 2020

28) Atharva Dikshit, William Engdahl, Antonio Ramirez, Chris Son. Developing A
Plan for The Future at Midori Farm (Co-Advisor: M. Belz, Sponsor: Midori
Farm). 2020

29) Irean Ali, Matthew Elliott, Kamil Gumienny and Prachi Patel. Ueber den
Tellerrand’s Cooking Events. Berlin Project Center, 2019 (Co-Advisor: K. Foo;
Sponsor: Ueber den Tellerrand)

30) Matt Farah, Manuel Freile, Matthew Outama and Faris Asim Shaikh. Commu-
nity Events, Berlin . Berlin Project Center, 2019 (Co-Advisor: K. Foo; Sponsor:
Ueber den Tellerrand)

31) Natalie Bloniarz, Emma Brimdyr, Daniel McKay and Kelly McMahon. Dis-
posable Mentality: Consumer Behavior Surrounding Disposable Plastics. Hong
Kong Project Center, 2018 (Co-Advisor: T. Balistrieri; Sponsor: Friends of the
Earth Hong Kong)

32) Sean Brady, Emily Hao, Ronglin Na and Kalyn Ricciuti. The Essence of Place
in Central, Hong Kong. Hong Kong Project Center, 2018 (Co-Advisor: T.
Balistrieri; Sponsor: Urban Renewal Authority)

33) Michael Ambrose, Risbel Rivas, Nathan Rose and Armando Zubillaga. Halal
Demand in Hong Kong. Hong Kong Project Center, 2018 (Co-Advisor: T.
Balistrieri; Sponsor: Hong Kong Standards and Testing Center)

34) Jameson Moore, Eduardo Paoli Lauria, Christina Skavicus and Hannah Yeung.
Creating Opportunities for Cross-Generational Interaction Through Placemaking
in Hong Kong. Hong Kong Project Center, 2018 (Co-Advisor: T. Balistrieri;
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Sponsor: School of Architecture, The Chinese University of Hong Kong)

35) Ian Macgregor, Caleb Mullen, Ian Sun and Shane Whittaker. Investigation
of Tourists’ Perception of Shark Fin Soup in Hong Kong and Novel Approaches
for Influencing Cross-Cultural Value-Based Change. Hong Kong Project Center,
2018 (Co-Advisor: T. Balistrieri; Sponsor: Hong Kong Shark Foundation)

36) Daniela Baez, Josie Brashaw, Marco Intelandi and Connor McNamara. Water
Taxis in Hong Kong: Their Potential and Future. Hong Kong Project Center,
2015 (Co-Advisor: T. Balistrieri; Sponsor: Designing Hong Kong and Harbour
Business Forum)

37) Elijah Eldredge, Ian Nolan and Kelcy Williams. Extra-Curricular Student En-
trepreneurship at Hangzhou Dianzi University. Hangzhou Project Center, 2016
(Co-Advisor: G. Pollice; Sponsor: School of Business, Hangzhou Dianzi Univer-
sity)

38) Zitong Jiang, Alex Markoski and Jonathan McIntyre. ChuangChao Investment
– Investigation of the WeWork Format’s Feasibility in Hangzhou. Hangzhou
Project Center, 2016 (Co-Advisor: G. Pollice; Sponsor: ChungChao Investment)

39) Jason Lowder, Melody Shum and Nonthakorn Olaranont. Foreign Dining Expe-
rience: A Feasibility Study of a Non-Chinese Food Venture at Hangzhou Dianzi
University. Hangzhou Project Center, 2016 (Co-Advisor: G. Pollice; Sponsor:
Hangzhou Dianzi University Logistics Service Corporation)

40) Andrew Buley, Gilberto Hernandez, Justin Shanahan and Justine Sherman. De-
termining the Feasibility of Traffic Management Through Mobile Applications in
China. Hangzhou Project Center, 2016 (Co-Advisor: G. Pollice; Sponsor: Zhe-
jiang Smart City Research Center)

41) Carlos Carle, Sophia Gudenrath, Nicholas Hollan and Courtney Lewis. The
59store in the United States: A Feasibility Study. Hangzhou Project Center,
2016 (Co-Advisor: G. Pollice; Sponsor: The 59store)

42) Lidya Gebremeskel, Nathaniel O’Connor, Oliver Spring and Olivia Steen. A
Comparative Analysis of Research Literature Resources. Hangzhou Project Cen-
ter, 2016 (Co-Advisor: G. Pollice; Sponsor: Hangzhou DAC Biotech)

43) Jacqueline Barr, Jessica Cheu and Samuel Smith. Analyzing Optimal Reward
Systems for Maintaining Book Donations. Hangzhou Project Center, 2016 (Co-
Advisor: G. Pollice; Sponsor: 123 Library)

44) Ryan Baker, Duc Minh Do and Sam Mailand. The Use of Technology to En-
hance English Language (ESL) Teaching. Hong Kong Project Center, 2015 (Co-
Advisor: C. Peet; Sponsor: The Caritas Institute of Higher Education)

45) Miguel Mora, Weijia Tao, Cheryl Travison and Daniel Turnbull. Food and Bev-
erage on the Victoria Harbour Waterfront. Hong Kong Project Center, 2015
(Co-Advisor: C. Peet; Sponsor: Designing Hong Kong and Harbour Business
Forum)

46) Fuchen Chen, Zachary Culp and Benjamin Root. Evaluation of IAQ Perception
of Shopping Malls in Hong Kong. Hong Kong Project Center, 2015 (Co-Advisor:
C. Peet; Sponsor: Business Environment Council Limited)
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47) Zachary Harmony, Meagan Hiatt, Paige Waechter and Chuankai Zhou. Pro-
moting Universal Accessibility of the East Kowloon Harbor Front. Hong Kong
Project Center, 2015 (Co-Advisor: C. Peet; Sponsor: School of Architecture,
The Chinese University of Hong Kong)

48) Ozan Akyıldız, Paul Calamari, Zachary Sellman and Stephanie Symecko. Mi-
croplastic Pollution in Littoral Environments. Hong Kong Project Center, 2015
(Co-Advisor: C. Peet; Sponsor: The Hong Kong Institute of Education)

49) Tobin Dancy, François–Xavier Stricker–Krongrad, Jennifer Wallace and Borong
Zhang. Improving the Green Building Standards in Hong Kong. Hong Kong
Project Center, 2015 (Co-Advisor: C. Peet; Sponsor: Hong Kong Green Building
Council Limited)

Interactive Qualifying Projects, WPI – as Sponsor

1) Maylee Gagnon, Grace Gately, Bryan Lima. The Female Student Experience
at Worcester Polytechnic Institute (1965 - 1980): Uncovering Discriminatory
Practices and Identifying Challenges. London Project Center, 2020 (Advisors:
K. Foo, R. Hersh)

Undergraduate Summer Research Projects, WPI

1) Stephen Kosmo. Simulation for Financial Networks. June – July 2017 —
Stephen Kosmo was supported by a WPI A&S Summer Undergraduate Re-
search Award Grant ($ 5,000.-)

2) Shannon Feeley, Khasan Dymov and Natalie Wellen. Modeling Financial Net-
works and Extensions to the OTC Derivatives Market. June – July 2016 —
Khasan Dymov was supported by a WPI SURF Grant ($ 4,000.-), Natalie Wellen
was supported by a Claire Booth Luce Scholarship ($ 6,000.-)

3) Mihnea Andrei, Chuqi Cai and Jiali Gao. Default Contagion and Systemic Risk.
June – July 2013 — Mihnea Andrei was supported by a WPI SURF Grant ($
4,000.-)

Research Experience for Undergraduates (REU) in Industrial Mathemat-
ics and Statistics, WPI

1) Yasutora Ito (WPI), Adam Mullaney (WPI), Kathleen Shiffer (Swarthmore Col-
lege). Classifying Commodities Using the Signature Method. (Sposor: SCT
Capital). 2024

2) Rajita Chandak (Brown University), Monte Fischer (University of Georgia),
Jack Ladd (Oberlin College), Anthony Sisti (University of Connecticut). Pricing
VIX and TYVIX Options using a Risk-Neutralized Historical Distribution. (Co-
Advisor: M. Blais, Sposor: Doherty Advisors, LLC). 2018

3) Rajita Chandak (Brown University), Monte Fischer (University of Georgia),
Jack Ladd (Oberlin College), Anthony Sisti (University of Connecticut). Ma-
chine Learning Approaches to Exception Handling. (Co-Advisor: M. Blais,
Sposor: State Street Global Services). 2018
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7. Graduate theses and dissertations advised at WPI

PhD Theses (in Mathematical Sciences)

1) Patchara Santawisook, Price Impact in the VIX Futures Market and Mean-Field
Games in two Order Books. 2022 (now: returned to Thailand)

2) Jiaxuan Ye, Stochastic Controls in Competitions and Mean Field Games. 2022
(now:

3) Weijie Pang, In the Wake of the Financial Crisis – Regulators’ and Investors’
Perspectives. 2019 (now: Wentworth Institute of Technology, Assistant Profes-
sor [tenure track])

Masters Projects (in Financial Mathematics)

1) Jiahao Hou. Deep Learning of XVA. 2019

2) Blanche Sonia Mahop Ngo. Systemic Risk in Microfinance in Cameroon. (Co-
Advisor: G. Somasse). 2019

3) Ming Min. Numerical Methods for European Option Pricing with BSDEs. 2018

4) Tingwen Zhou, Arbitrage-Free Pricing of XVA for American Options in Discrete
Time (Co-advisor: G. Wang). 2017

5) Anastasiia Parkhomenko Real Time Bid Pacing for Mobile Ad Impression Auc-
tions (Co-advisor: M. Blais, Sponsor: Cidewalk, Inc./Chitika Inc.), 2016

6) Patchara Santawisook. Implied Volatility and Extracted Risk Neutral Density of
VIX Options during the Crisis and Relatively Calm Periods. 2015

7) Mihnea Andrei. A Discrete Model for the Default Risk of Inter-banking Net-
works. 2014

8) Junling Hu. Barrier Option Pricing under SABR Model Using Monte Carlo
Methods. 2013

Capstone Project (in Financial Mathematics)

1) Liu Weixi. Quasi Monte Carlo Methods in Finance. 2017

2) Quingnan Shi. Liquidity Risk and Optimal Order Execution. 2013

8. Independent studies conducted at WPI

1) Directed Research on Stochastic Kelly Criterion and Dynamic Bet Sizing (Fall 2025;
1 student)

2) Independent Study in Investment Science (C-term 2025; 1 Student)

3) Independent Study in Stochastic Processes (Spring 2022; 1 Student)

4) Independent Study in Measure-theoretic Probability Theory (Fall 2021; 3 Students)

5) Independent Study in Convex Optimization (C-term 2021; 3 Students)

6) Independent Study in Investment Science (Fall 2020; 1 Student)

7) Independent Study in Stochastic Analysis (Fall 2020; 2 Students)

8) Independent Study in Probability Theory (C-term 2019; 1 Student)
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9) Independent Study in Mean Field Games (Spring 2019; 2 Students)

10) Independent Study in Stochastic Partial Differential Equations (Fall 2018; 2 Students
+ 2 Auditors)

11) Independent Study in Advanced Stochastic Analysis II (Spring 2018; 3 Students)

12) Independent Study in Advanced Stochastic Analysis (Fall 2017; 3 Students)

13) Independent Study in Measure-theoretic Probability Theory (Spring 2017; 1 Student)

14) Independent Study in Measure-theoretic Probability Theory (Spring 2016; 1 Student
+ 1 Auditor)

15) Independent Study in Advanced Stochastic Analysis (Spring 2016; 2 Student + 2
Auditors)

16) Independent Study in Stochastic Analysis (Fall 2015; 2 Students + 3 Auditors)

17) Independent Study in Advanced Stochastic Analysis (Fall 2013; 1 Student + 2 Au-
ditors)

18) Independent Study in Stochastic Analysis (Spring 2013; 4 Students + 2 Auditors)

19) Independent Study in Measure-theoretic Probability Theory (Fall 2012; 1 Student)

20) Reading Group on Machine Learning in Finance (Fall 2020 & Spring 2021; 6 Par-
ticipants)

21) Reading Group on Arbitrage Theory (Summer 2014; 3 Participants)

22) Reading Group on Optimal Stopping (Summer 2013; 6 Participants)

9. Academic advising at WPI

Undergraduate

1) Minh Bui (Spring 2025 – now)

2) Konrad Gomez–Haibach (Fall 2023 – Spring 2025)

3) Zachary Pitts (Spring 2022 – Spring 2024)

4) Theophilus Marks (Fall 2018 – Spring 2021)

5) Cameron Tuttle (Spring 2017 – Spring 2019)

6) Nata Vachesishvili (Spring 2016 – Fall 2016)

7) Timothy Berube (Spring 2016 – Spring 2017)

8) David Eufemia (Fall 2014 – Spring 2015)

9) Shannon Feeley (Fall 2014 – Spring 2017)

10) Blaine Bursey (Spring 2014 – Spring 2017)

11) Rose Carmichael (Spring 2014 – Spring 2017)

12) Christopher Pierce (Spring 2014)

13) Alberto Romo Herrera Ibarrola (Spring 2014 – Spring 2016)
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Graduate

1) Keren Roman (Spring 2025 – now)

2) Freud Oulon (Fall 2023 – Fall 2025)

3) Kiara Sanchez (Fall 2020 – Fall 2021)

4) Jianpeng Cao (Fall 2017 – Spring 2019)

5) Patchara Santawisook (Fall 2016 – Spring 2022)

6) Jiaxuan Ye (Fall 2016 – Spring 2022)

7) Yuchen Dong (Fall 2015 – Spring 2016)

8) Guangqu Zheng (Fall 2013 – Spring 2014)

9) Weijie Pang (Spring 2014 – Spring 2019)

10) Xuesong Lin (Fall 2012 – Spring 2014)

PostDoc Mentoring

1) Saad Mouti (Fall 2024 – Spring 2025; now faculty at New Heaven University)

2) Sixian Jin (Fall 2022 – Spring 2024; now faculty at CSU San Marcos)

3) Hussein Nasralah (Fall 2018 – Spring 2021; now lecturer at University of Michi-
gan Dearborn)

4) Hyungbin Park (Fall 2015 – Spring 2017; now faculty at Seoul National Univer-
sity)

5) Xuwei Yang (Fall 2015 – Spring 2017; PostDoc at the University of Ottawa and
Mc¡aster University)

Mentoring Visiting PhD students

1) Mauricio Enrique Elizalde Mej̀ıa (Universidad Autònoma de Madrid, October –
December 2018)

2) Junbeom Lee (National University of Singapore, May – July 2017)

10. Honors, awards, and other recognition related to teaching

- Prresident’s IQP award for the best IQP 2022 (Advisor)

- Provost’s MQP award for the best MQP in Mathematical Sciences 2017 (Advisor)

- Provost’s MQP award for the best MQP in Mathematical Sciences 2016 (Advisor)

- Provost’s MQP award for the best MQP in Actuarial Mathematics 2016 (Advisor)

- 2ndProvost’s MQP award for the best MQP in Mathematical Sciences 2023 (Advisor)

- Recognition of Excellence in Mentoring Undergraduate Research. Council on Un-
dergraduate Research, 2017

- 2nd place Humanities & Arts, Ph.D students, GRIE poster competition, 2017 (Ad-
visor)

- Faculty Learning Community Grant, FLC on Project-Based Courses 2017/2018
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Scholarship

11. Publications – must distinguish journal articles from conference papers, and peer re-
viewed from non-peer reviewed work

Journal articles (peer-reviewed)

1) Y. Ito, H. Krishnan, A. Mullaney, K. Shiffer and S. Sturm. Understanding
Lost Civilizations and Commodity Term Structures: The Signature Method.
WILMOTT Magazine 09/2025

2) M. Bichuch, A. Capponi and S. Sturm. Robust XVA. Math. Finance 30 (3),
738-781, 2020

3) J. Lee, S Sturm and C Zhou. A risk-sharing framework of bilateral contracts.
SIAM J. Finan. Math., 11(2), 385-410, 2020

4) Z. Feinstein, W. Pang, B. Rudloff, E. Schaanning, S. Sturm and M. Wildman.
Sensitivity of the Eisenberg-Noe clearing vector to individual interbank liabilities.
SIAM J. Finan. Math., 9:4, 1286–1325. 2018

5) J. He, N.C. Johnson, G.A. Vecchi, B. Kirtman, A.T. Wittenberg and S. Sturm
Precipitation Sensitivity to Local Variations in Tropical Sea Surface Tempera-
ture. J. Climate, 31:22, 9225–9238. 2018

6) M. Bichuch, A. Capponi and S. Sturm. Arbitrage-free XVA, Math. Finance,
28:2, 582–620. 2018

7) R. Sircar and S. Sturm. From Smile Asymptotics to Market Risk Measures,
Math. Finance, 25:2, 400–425. 2015

8) M. Bichuch and S. Sturm. Portfolio Optimization under Convex Incentive
Schemes. Finance Stoch., 18:4, 873–915. 2014

9) P. Friz, S. Gerhold, A. Gulisashvili and S. Sturm. On refined Volatility Smile
Expansion in the Heston Model. Quant. Finance, 11:8, 1151–1164. 2011

10) M. Beiglböck, P. Friz and S. Sturm. Is the Minimum Value of an Option on
Variance generated by Local Volatility? SIAM J. Finan. Math. 2, 213–220.
2011

Journal articles (in review)

11) S. Sturm. Path Signatures for Feature Extraction. An Introduction to the Math-
ematics Underpinning an Efficient Machine Learning Technique. (Preprint
2025, 15 pages, 11 figures; available on arXiv: https://arxiv.org/abs/2506.
01815)

12) H. Krishnan and S. Sturm. Understanding the Commodity Futures Term Struc-
ture Through Signatures. (Preprint 2025, 19 pages, 1 figure; available on arXiv:
https://arxiv.org/abs/2503.00603)

13) R. Kumar, F. Miller, H., Nasralah and S. Sturm. Risk-indifference Pricing of
American-style Contingent Claims. (Preprint 2024, 18 pages, 1 figure; available
on arXiv: https://arxiv.org/pdf/2409.00095)

https://arxiv.org/abs/2506.01815
https://arxiv.org/abs/2506.01815
https://arxiv.org/abs/2503.00603
https://arxiv.org/pdf/2409.00095
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14) C. Bernard and S. Sturm. Examples and Counterexamples of Cost-efficiency in
Incomplete Markets. (Preprint 2024, 21 pages, 3 figures, 2 tables; available on
arXiv: https://arxiv.org/abs/2407.08756)

15) M. Elizalde and S. Sturm. Intertemporal Cost-efficient Consumption.
(Preprint 2024, 21 pages, 7 figures; available on arXiv: https://arxiv.org/
abs/2405.16336)

16) C. Bernard and S. Sturm. Cost-efficiency in incomplete markets. (Preprint
2022, 31 pages; available on arXiv: https://arxiv.org/abs/2206.12511)

17) W. Pang and S. Sturm. XVA Valuation under Market Illiquidity. (Preprint
2020, 49 pages, 4 figures; available on arXiv: https://arxiv.org/abs/2011.

03543)

18) H. Park and S Sturm. A sensitivity analysis of the long-term expected utility
of optimal portfolios. (Preprint 2019, 42 pages; available on arXiv: https:

//arxiv.org/abs/1906.03690)

Non peer-reviewed papers

19) J. Adriazola, A. Chen, P. Kramer, K. Sikorski, S. Sturm and A. Wey.
Commitment Planning for Drawdown Vehicles in a Stochastic Setting.
(Technical Report 2022, 25 pages, 6 figures, 1 table; Mathematics in Indus-
try Reports: https://www.cambridge.org/engage/miir/article-details/

6303cb41f9e99c5b6485ebfc)

20) M. Bichuch, A. Capponi and S. Sturm. Arbitrage-free pricing of XVA - Part
I: framework and explicit examples. 34 pages. http://arxiv.org/abs/1501.

05893. 2015. Strongly revised version incorporated in: Arbitrage-free XVA

21) M. Bichuch, A. Capponi and S. Sturm. Arbitrage-free pricing of XVA - Part
II: PDE representation and numerical analysis. 19 pages. http://arxiv.org/
abs/1502.06106. 2015. Strongly revised version incorporated in: Arbitrage-free
XVA

Theses

22) S. Sturm. Small-time Large Deviations for Sample Paths of infinite dimensional
symmetric Dirichlet Processes. PhD Thesis. Berlin (TU Berlin). 2010

23) S. Sturm. Calculation of the Greeks by Malliavin Calculus. Master’s Thesis.
Vienna (University of Vienna). 2004

Reviews (for Mathematical Reviews of the AMS; non peer-reviewed)

24) MR2881181 B. Chu. Large deviations estimation of the windfall and shortfall
probabilities for optimal diversified portfolios. Ann. Finance 8, no. 1, 97–122.
2012

25) MR2920297 D. Aı̈ssani and Z. Benouaret. Modèles de risque et files d’attente: la
mèthode de stabilité forte. (French) [Risk models and queues: the strong stability
method] J. Afr. Stat. 5, 210–218. 2010

26) MR2838099 R. Coviello, C. di Girolami and F. Russo. On stochastic calculus
related to financial assets without semimartingales. Bull. Sci. Math. 135 ,
no. 6–7, 733–774. 2011

https://arxiv.org/abs/2407.08756
https://arxiv.org/abs/2405.16336
https://arxiv.org/abs/2405.16336
https://arxiv.org/abs/2206.12511
https://arxiv.org/abs/2011.03543
https://arxiv.org/abs/2011.03543
https://arxiv.org/abs/1906.03690
https://arxiv.org/abs/1906.03690
https://www.cambridge.org/engage/miir/article-details/6303cb41f9e99c5b6485ebfc
https://www.cambridge.org/engage/miir/article-details/6303cb41f9e99c5b6485ebfc
http://arxiv.org/abs/1501.05893
http://arxiv.org/abs/1501.05893
http://arxiv.org/abs/1502.06106
http://arxiv.org/abs/1502.06106
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12. Fellowships and grants – awarded, denied, pending

Awarded

1) REU Site: Research Experiences for Undergraduates in Industrial Mathemat-
ics and Statistics (Co–PI; PI: B. Tilley) NSF Grant, Division of Mathematical
Sciences, 02/14/18 – 01/31/21. — $ 299,606.-

2) Gene Golub SIAM Summer School 2022: Financial Analytics: Networks, Learn-
ing, and High-Performance Computing (jointly with F. Biagini, A. Capponi and
S. Jaimungal) — $ 300.000.-

3) AMS Mathematical Research Community 2015: Financial Mathematics (jointly
with M. Bichuch, M. Carlisle, O. Hajiliadis and B. Rudloff) — $ 130.000.-

4) Travel Grant for Workshop on Robust Methods in Probability & Finance,
ICERM, Providence, RI, 06/19 – 23/2017 — $ 250.-

5) Travel Grant for Workshop on Predictive Policing, ICERM, Providence, RI,
08/8 – 12/2016 — $ 250.-

6) Travel Grant for Conference on Stochastic Asymptotics & Applications / Sixth
Western Conference on Mathematical Finance, Santa Barbara, CA, 09/25 –
27/2015 — $ 700.-

7) Travel Grant for Analysis, Stochastics, and Applications. A Conference in Hon-
our of Walter Schachermayer, Vienna, Austria, 07/12 – 16/2010 — $ 1.000.-

8) WPI Faculty Learning Community Grant, FLC on Project-Based Courses
2017/2018 — $ 6,000.

9) MQP Sponsoring fee Credit Suisse 2017 — $ 30,000.-

10) MQP Sponsoring fee Chitika Inc. 2016 — $ 5,000.-

11) MQP Sponsoring fee Chitika Inc. 2015 — $ 7,500.-

12) WPI SURF undergraduate summer research grant — awarded to Mihnea Andrei
($ 4,000.-) (Spring 2013)

13) WPI SURF undergraduate summer research grant — awarded to Khasan Dymov
($ 4,000.-) (Spring 2016)

14) WPI A& S Summer Undergraduate Research Award — awarded to Stephen
Kosmo ($ 5,000.-) (Spring 2017)

15) Fellow at the Institute for Pure and Applied Mathematics (IPAM), 03/09 –
06/12/15

Pending

16) None

Declined

17) NSF DMS Proposal in Applied Mathematics: CAREER: Topics in Portfolio
Management — $ 541,511.- (Summer 2017)

18) NSF DMS Proposal in Applied Mathematics: CAREER: Topics in Portfolio
Management — $ 565,173.- (Summer 2016)
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19) NSF DMS Proposal in Applied Mathematics: CAREER: Topics in Portfolio
Management — $ 579,621.- (Summer 2015)

20) NSF DMS Proposal in Applied Mathematics: Collaborative Research: Arbitrage-
Free Pricing of XVA (jointly with M. Bichuch, Johns Hopkins University) — $
155,122.- (Fall 2015)

21) NSF DMS Proposal in Applied Mathematics: Arbitrage-Free Pricing of XVA
(jointly with M. Bichuch) — $ 345,487.- (Fall 2014)

22) NSF DMS Proposal in Applied Mathematics: Systemic Financial Risk and Del-
egated Portfolio Optimization (jointly with M. Bichuch) — $ 322,065.- (Fall
2013)

23) John Templeton Society: Rationalizing Behavioral Portfolio Choice — $
217,400.- (Spring 2016)

24) Sloan Research Fellowship — $ 50,000.- (Fall 2013)

25) Thomas Jefferson Fund Cost Efficiency in Incomplete Markets (jointly with C.
Bernard, Grenoble Ecole de Management)— $ 19,962.- (Spring 2017)

26) Simons Foundation Collaboration Grants for Mathematicians: Post-Crisis Fi-
nancial Mathematics — $ 35,000.- (Spring 2017)

27) Simons Foundation Collaboration Grants for Mathematicians: Counterparty
Credit Risk and Funding — $ 35,000.- (Spring 2015)

28) GARP Research Award: Optimal Collateral under CDS Central Clearing
(jointly with M. Bichuch and A. Capponi) — $ 5,000.- (Summer 2014)

29) NSF CIFRAM EAGER proposal: submitted white paper Dynamic Modelling of
Systemic Financial Risk (jointly with M. Bichuch) — not invited for proposal
submission (Summer 2013)

30) NSF Proposal in Innovations at the Nexus of Food, Energy and Water Systems:
“INFEWS/T4: Megacities: Inspiring Innovations through the FEWS Nexus (PI:
K. Oates, Co-PIs: M. Claypool, A. Agloro, I. Arroyo, S. Sturm) — $998,905.-
(Spring 2016)

31) NSF DMS IUSE Proposal: Serious Games for Serious Grand Challenges: Water
(PI: K. Oates, Co-PIs J. De Winter, S. Sturm)— $ 597,025.00 (Spring 2017)

13. Professional presentations

Invited Conference Presentations

2025

1) Annual Quant Insights Conference, online, 11/04–05/25

2) SIAM Conference on Financial Mathematics and Engineering (FM25), Miami,
FL, 07/15–18/2025

3) Workshop on Mathematical Finance at Seoul, Seoul National University, Seoul,
Korea, 05/24–28/25

4) AMS Spring Eastern Sectional Meeting, Special Session on Frontiers of Mathe-
matical Finance, Hartford, CT, 06/05–08/25

(...)
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2019

5) AMS Eastern Sectional Meeting, Special Session on Financial Mathematics,
Hartford, CT, 04/13 – 14/19

2018

6) INFORMS Annual Meeting 2018, Session on Systemic Risk and Network Models,
Phoenix, AZ, 11/22 – 25/18

7) INFORMS Annual Meeting 2018, Topics in FinTech and Risk Management,
Phoenix, AZ, 11/22 – 25/18

8) Workshop on Stopping Time Problems in Game Theory, Economics and Finance,
Stony Brook Center for Game Theory, Stony Brook, NY, 07/22 – 23/18

9) SIAM Annual Meeting 2018, Session on Financial Risk after the Crisis, Portland,
OR, 07/09 – 13/18

2017

10) Second Eastern Conference on Mathematical Finance, New York, NY, 11/03–
05/17

11) INFORMS Annual Meeting 2017, Session on Stochastic Systems in Finance,
Houston, TX, 10/22 – 25/17

2016

12) 2nd Workshop on Risk Measures, XVA Analysis, Capital Allocation and Central
Counterparties, Shanghai, China, 10/27 – 29/16

13) 1stEuropean COST Conference on Mathematics for Industry in Switzerland,
Winterthur, Switzerland, 09/15/16

14) Sixth IMS-FIPS Workshop, Invited Session on Portfolio Optimization, Edmon-
ton, AB, 07/07 – 09/16

15) Joint Mathematics Meeting, AMS Special Session on Problems and Challenges in
Financial Engineering and Risk Management, Seattle, WA, 01/06/16 – 01/09/16

2015

16) Canadian Mathematical Society, Winter Meeting, Session on Mathematical Fi-
nance, Montréal, QB, 12/04/15 – 12/07/15

17) INFORMS Annual Meeting 2015, Session on Topics in Optimal Investment,
Philadelphia, PA, 11/01/15 – 11/04/15

18) INFORMS Annual Meeting 2015, Session on Pricing and Risk Modeling in
Financial Engineering, Operations Research, Philadelphia, PA, 11/01/15 –
11/04/15

19) AMS Central Sectional Meeting, Special Session on Stochastic Analysis With
Applications to Quantitative Finance, Chicago, IL, 10/03/15 – 10/04/15

20) Culminating Workshop of the Long Program on Broad Perspectives and New
Directions in Financial Mathematics at IPAM, Lake Arrowhead, CA, 06/08/15

21) Seminar of the Long Program on Broad Perspectives and New Directions in
Financial Mathematics at IPAM, Los Angeles, CA, 04/20/15

22) Third Asian Quantitative Finance Conference, The Chinese University of Hong
Kong, Hong Kong, 07/06/15 – 07/08/15
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23) Berlin-Princeton-Singapore Workshop on Quantitative Finance, National Uni-
versity of Singapore, Singapore, 06/29/15 – 07/01/15

24) Fifth International IMS-FIPS Workshop, Rutgers University, New Brunswick,
NJ, 06/25/15 – 06/27/15

2014

25) SIAM Conference on Financial Mathematics & Engineering, Chicago, IL,
11/13/14 – 11/15/14

26) Trading and Portfolio Theory, The Stevanovich Center for Financial Mathemat-
ics, Chicago, IL, 11/11/14 – 11/12/14

27) INFORMS Annual Meeting 2014, Session on Default and Systematic Risk, San
Francisco, CA, 11/09/14 – 11/10/14

28) New Directions in Financial Mathematics and Mathematical Economics, BIRS,
Banff, AB, 07/07/14 – 07/11/14

29) Labex Louis Bachelier - SIAM-SMAI Conference on Financial Mathematics:
Advanced Modeling and Numerical Methods, Université Paris 7, Paris, France,
06/17/14 – 06/20/14

30) AMS Eastern Sectional Meeting, Special Section on Mathematical Finance, Bal-
timore, MD, 03/29/14 – 03/30/14

2013

31) INFORMS, Session on Stochastic Control in Finance, Minneapolis, MN,
10/06/13 – 10/09/13

2012

32) INFORMS, Session on Stochastic Control in Finance, Phoenix, AZ, 10/14/12 –
10/17/12

33) AMS Eastern Sectional Meeting, Special Section on Financial Mathematics,
Rochester, NY, 09/22/12 – 09/23/12

2011

34) Stochastic Analysis in Finance and Insurance, Ann Arbor, MI, 05/17/11 –
05/20/11

Invited Seminar and Colloquium Presentations

2025

35) IAQF & Thalesians Seminar, Fordham University, New York, NY, 09/09/2025

(. . . )

2019

36) Applied Mathematics Seminar, Department of Mathematics, Universita
Autònoma de Madrid, Madrid, Spain

37) Mathematical Finance Colloquium, Department of Mathematics, University of
Southern California, Los Angeles, CA, 04/22/19

38) Post/Doctoral Seminar in Mathematical Finance, ETH Zurich, Zurich, Switzer-
land, 03/05/19
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39) Colloquium of the Institute of Data Analysis and Process Design, Zurich Uni-
versty of Applied Sciences (ZHAW), Winterthur, Switzerland, 03/04/19

2018

40) Lunch Time Seminar, Department of Finance and Risk Engineering, NYU Tan-
don School of Engineering, New York, NY, 05/23/18

41) Department Seminar, Department of Statistics and Applied Probability, UC
Santa Barbara, Santa Barbara, CA, 05/14/18

42) Mathematical Finance and Applied Probability Seminar, Department of Math-
ematics, University of Connecticut, Storrs, CT, 04/04/18

43) SEEM Seminar, Department of Systems Engineering and Engineering Manage-
ment, The Chinese University of Hong Kong, Hong Kong, 03/01/18

44) Seminar on Financial Mathematics, Department of Mathematics, The Hong
Kong University of Science and Technology, Hong Kong, 02/13/18

2017

45) Stochastic Analysis and Mathematical Finance Seminar, Illinois Institute of
Technology, Chicago, IL, 03/28/2017

46) Colloquium of the Department of Mathematics, Illinois Institute of Technology,
Chicago, IL, 03/27/2017

2016

47) Colloquium of the Institute of Data Analysis and Process Design, Zurich Uni-
versity of Applied Sciences (ZHAW), Winterthur, Switzerland, 03/08/16

2015

48) Faculty Research Seminar, Department of Finance and Risk Engineering, NYU
Polytechnic School of Engineering, Brooklyn, NY, 12/02/15

49) Seminar on Mathematical Finance, Probability, and Partial Differential Equa-
tions, Rutgers University, Piscataway, NJ, 12/01/15

50) MCFAM Seminar, University of Minnesota, Minneapolis, MN, 10/12/15

51) Probability and Computational Finance Seminar, Carnegie Mellon University,
Pittsburgh, PA, 10/12/15

52) Computational Finance Seminar, Purdue University, West Lafayette, IN,
04/07/15

53) SEEM Seminar, Department of Systems Engineering and Engineering Manage-
ment, The Chinese University of Hong Kong, Hong Kong, 02/04/15

2014

54) IEOR Seminar, Department of Industrial Engineering & Operations Research,
Columbia University, New York, NY, 12/10/14

55) Probability Seminar, Wayne State University, Dertroit, MI, 03/26/14

2013

56) Probability and Statistics Seminar. Boston University, Boston, MA, 10/17/13

2012

57) Risk Seminar, Department of Statistics - Columbia University & CUNY Grad-
uate Center, New York, NY, 04/19/12
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58) Finance Seminar, School of Management, Boston University, Boston, MA,
03/08/12

59) Seminar, Department of Applied Mathematics and Statistics, Johns Hopkins
University, Baltimore, MD, 03/06/12

60) Mathematics Colloquium, Worcester Polytechnic Institute, Worcester, MA,
02/07/12

61) Department of Mathematics, Baruch College, CUNY, New York, NY, 01/31/12

62) Financial and Insurance Mathematics Seminar, ETH Zurich, Switzerland,
01/19/12

2011

63) CRFMS Seminar, UCSB, Santa Barbara, CA, 10/17/11

64) Mathematical Finance and Probability Seminar, Rutgers University, Piscataway,
NJ, 01/18/11

2009

65) ORFE Colloquium, Princeton University, Princeton, NJ, 11/17/09

66) General Mathematics Seminar, Université du Luxembourg, Luxemburg,
05/15/09 – 05/20/09

67) START Seminar, TU Vienna, Austria, 04/23/09

Contributed Conference and Workshop Presentations

2025

68) VCMF 2025 Vienna Congress on Mathematical Finance, Vienna, Austria,
07/09–11/25

69) 12th General AMaMeF Conference, Verona, Italy, 06/23–27/25

2017

70) Workshop on BSDEs and SPDEs, Edinburgh, UK, 07/03 – 07/17

71) Workshop on Robust Methods in Probability & Finance, ICERM, Providence,
RI, 06/19 – 23/17

2016

72) AMS Eastern Sectional Meeting, Special Session on Financial Mathematics,
Brunswick, ME, 09/24 – 25/16

73) Vienna Congress on Mathematical Finance – VCMF 2016, Vienna, Austria,
09/06 – 09/16

74) 9th World Congress of the Bachelier Finance Society, Session on CVA and XVA
Models, New York, NY, 07/15 – 19/16

2015

75) Mathematical Research Community on Financial Mathematics, Snowbird, UT,
06/14/15

2014

76) 11th German Probability and Statistics Days, Ulm, 03/05/14

2013
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77) Mathematical Finance and Partial Differential Equations 2013, New Brunswick,
NJ, 11/01/13

78) AMS Special Session on Financial Mathematics. 2013 Joint Mathematics Meet-
ing, San Diego, CA, 01/09/13 – 01/12/13

2012

79) SIAM Conference on Financial Mathematics & Engineering, Minneapolis, MN,
07/09/12 – 07/11/12

80) AMS Eastern Sectional Meeting, Special Section Optimization: Theory and
Applications, Washington DC, 03/17/12 – 03/18/12

81) AMS Special Session on Stochastic Analysis (in Honor of H.-H. Kuo), 2012 Joint
Mathematics Meeting, Boston, MA, 01/04/12 – 01/07/12

2011

82) Humboldt–Princeton Conference: Risk Patterns in Economics, Statistics, Fi-
nance and Medicine, Berlin, Germany, 10/28/11 – 10/29/11

83) 35th Conference on Stochastic Processes and Their Applications, Oaxaca, Mex-
ico, 06/19/11 – 06/24/11

2010

84) Mathematical Finance and Partial Differential Equations 2010, New Brunswick,
NJ, 11/04/10

85) SIAM Conference on Financial Mathematics & Engineering, San Francisco, CA,
11/18/10 – 11/19/10

86) 6th Oxford–PrincetonWorkshop, Oxford–Man Institute of Quantitative Finance,
Oxford, UK, 10/08/10 – 10/09/10

87) Analysis, Stochastics, and Applications. A Conference in Honour of Walter
Schachermayer, Vienna, Austria, 07/12/10 – 07/16/10

88) AMS Eastern Sectional Meeting, Special Section on Mathematical Finance,
Newark, NJ, 05/22/10

2009

89) 33rd Conference on Stochastic Processes and Their Applications, Berlin,
07/27/09 – 07/31/09

Contributed Seminar Presentations

2015

90) Seminar Working Group Nan Chen, Department of Systems Engineering and
Engineering Management, The Chinese University of Hong Kong, Hong Kong,
02/27/15

2010

91) Stochastic Analysis Seminar, Princeton University, Princeton, NJ, 03/24/10

2009

92) Minicourse on Large Deviations and Dirichlet Forms, University of Vienna, Aus-
tria, Nov. & Dec. 09
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93) Forschungsseminar Stochastische Analysis und Stochastik der Finanzmärkte,
Berlin, 06/04/09

Invited research vists (other than talks)

2017

Johns Hopkins University (3 days, host: M. Bichuch)

Grenoble Ecole de Management (1 week, host: C. Bernard)

2016

Columbia University (1 week, Host: A. Capponi)

2015

IPAM/UCLA (3 months, fellowship)

2012

ETH Zurich (1 week, host: J. Teichmann)

2009

University of Vienna (1 month, host: W. Schachermayer)

2008

Cornell University (3 weeks, host: A. Schied)

14. Patents

None

15. Consultantships

Boston University, School of Management: Mathematical Finance Program (09 –
12/2013)

16. Scholarship in progress

- S. Jin, S. Sturm. Optimal Selling Problem Using the Distribution Builder Method
Under Considerations of Ruin. 22 pages. In preparation for submission to SIAM
J. Financial Math

- R. Kumar, S. Sturm. Shadow Trading in the Options Market A Risk-Indifference
Pricing Approach. 7 pages. In preparation for submission to Math. Finance

- S. Sturm. Probability. 100 pages. In preparation for submission to AMS Open
Math Notes

- S. Sturm. Computational Markov Chains. Book Project with Springer Under-
graduate Texts in Mathematics

17. Professional society memberships and offices

- Memberships: AMS, INFORMS, SIAM

- Nominating Committee of the SIAM Activity Group in Financial Mathematics &
Engineering, 2014
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18. Editorial and referee activities

Associate Editor for the following peer reviewed journals

SIAM Journal on Financial Mathematics, 2019–2021

Referee for the following peer reviewed journals

Applied Mathematical Finance

Finance & Stochastics

International Journal of Theoretical and Applied Finance

Management Science

Mathematical Finance

Mathematics and Financial Economics

Pi Mu Epsilon Journal

Probability, Uncertainty and Quantitative Risk

Quantitative Finance

SIAM Journal on Financial Mathematics

Stochastic Models

Referee for the following peer reviewed conference

Bachelier Conference 2010

Referee for a title in the following book series

Springer Finance

19. Honors, awards, and other recognition related to scholarship

- Fellow at the Institute for Pure and Applied Mathematics (IPAM), 03/09 – 06/12/15

- 2nd place Humanities & Arts, Ph.D students, GRIE poster competition, 2017 (Ad-
visor)

Service To

20. Profession

Committees

- Steering Committee BIG Math, 2022-2024

- Steering Committee of the SIAM Activity Group in Financial Mathematics &
Engineering, 2019–2021

- Steering Committee for the Annual Conference Series Eastern Conference in
Mathematical Finance (jointly with A. Capponi, I. Cialenco and R. Sircar),
2016–2025

- Nominating Committee of the SIAM Activity Group in Financial Mathematics
& Engineering, 2014
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Organization

- AMS Special Session on Financial Mathematics, Joint Mathematics Meeting
2019, Baltimore, MD, 01/16–19/2019 (jointly with M. Bichuch and A. Richter)

- Invited Minisyposium on Recent Trends in Risk Management, SIAM Annual
Meeting, Portland, OR, 07/09–13/2018

- Special Session on BSDE methods for XVA calculations, Workshop on BSDEs
and SPDEs, 07/02-07/2017, Edinburgh, UK (jointly with S. Crépey)

- Special Session on Financial Mathematics, AMS Eastern Sectional Meeting Fall
2016, Brunswick, ME (jointly with M. Bichuch and X. Yang)

- Invited Session on BSDEs and SPDEs in Finance, Sixth IMS-FIPS Workshop,
07/07-09/2016, Edmonton, AB (jointly with A. Capponi)

- First Eastern Conference on Mathematical Finance, Worcester, MA, 03/18–
20/2016 (jointly with A. Capponi, A. Minca and R. Sircar)

- AMS Mathematical Research Communities 2015 in Financial Mathematics
(jointly with M. Bichuch, M. Carlise, O. Hadjiliadis and B. Rudloff)

- Seminar of the Long Program on on Broad Perspectives and New Directions in
Financial Mathematics, IPAM 2015 (jointly with J. Ling)

- Reading Group on Central Clearing Parties at the Long Program on on Broad
Perspectives and New Directions in Financial Mathematics, IPAM 2015 (jointly
with I. Cialenco)

- SIAM Minisymposium on Recent Advances in Financial Mathematics, Joint
Mathematics Meeting January 15-18, 2014, Baltimore, MD (jointly with M.
Bichuch and Ronnie Sircar)

- Special Session on Financial Mathematics, AMS Eastern Sectional Meeting
Spring 2013, Chestnut Hill, MA (jointly with H. Sayit)

- Mathematics Institute for Secondary Teaching, 4-day workshop at WPI, July
16–19, 2018 (jointly with A. arnold, L. Capogna, J. Goulet, and B. Posterro)

- Mathematics Institute for Secondary Teaching, 4-day workshop at WPI, July
17–20, 2017 (jointly with L. Capogna, J. Goulet, and S. Weekes)

- Applied and Industrial Mathematics Institute for Secondary Teaching for The
Toyota-RIT. Applied Math Initiative Connecting High School Mathematics to
College and Careers, 4-day workshop at WPI, July 13–16, 2015 (jointly with L.
Capogna, J. Goulet, B. Vernescu and S. Weekes)

21. Department and university – WPI committee and administrative assignments

Organization

- Co-Director Center for IndustrialMathematics and Statistics (CIMS), 2018–2020

- PostDoc mentor for Hyungbin Park (2015–17, leaving for a faculty position
at Seoul National University), Xuwei Yang (2015–2017), and Hussein Nasralah
(Fall 2018 – now)
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- Founder and coordinator of the Stochastic Analysis and Mathematical Finance
Common seminar series, Fall 2012 – now

- Developed curriculum for for Corporate and Professional Education in Quanti-
tative Finance (with M. Blais and G. Wang), Fall 2015 – now

- Mentor for the STEM Faculty Launch, 2015, 2016, 2017, 2018

- MathMEET (K-12 math competition at WPI): Grading coordinator 2015,
2017& 2018 Grader 2013 – 2015, problem check, 2016–2018

- Coordinator Math MQPs in Switzerland, 2015 – now

- Co-Director IQPs Center Berlin, 2018 – now

- IQP interviewer: Hong Kong project center C17, Fall 2015

- GRIE judge, 2017

- Developed curriculum for joint BS/MS program in Actuarial and Financial
Mathematics with Morgan State University — halted due to personnel changes
at MSU

Preparatory

Connections Program (Office of Multicultural Affairs): Introduction to Calculus
I, August 2018

PhD Committees

Jiamin Jian (MA – Advisor: Oren Mangoubi). 2024

Peiyao Lai (MA – Advisor: Oren Mangoubi). 2024

Jun Geng (ECE – Advisor: Lifeng Lai). 2014

Service Committees

Committee on Financial and Administrative Policy, 2023 – 2026 (chair 2025/26)

Administrative Policy Group, 2025/26

Fringe Benefits Committee, 2024/25 (chair)

Retirement Planning Committee, 2023/24

Committee on Tenure and Academic Freedom, 2023 – 2024

Committee on Academic Operations, 2015 – 2018 (chair 2016)

Departmental Graduate Program Committee 2019/20, 2013/14

Departmental Graduate Program Committee 2014/15, 2013/14

Departmental Undergraduate Committee 2016/17, 2017/18 (chair), 2018/19
(chair)

Colloquium Committee 2012/13, 2015/16

Hiring Committees

Hiring Committee Financial Mathematics, 2017/18

Hiring Committee Financial Mathematics, 2014/15
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22. Students at WPI

Chess Club (Faculty Advisor)

WPI Safe Zone training

23. Community – civic, cultural, religious, and the like

Gedenkdienst (Austrian Holocaust Education NPO): Board of Directors, 1999-2001;
Librarian, 2003-2004

Other

24. Teaching other than WPI

The Chinese University of Hong Kong

SEEM 2520B Fundamentals of Financial Engineering (Fall 2019)

SEEM 5870 Computational Finance (Fall 2019)

Boston University

MF 795 Stochastic Methods for Finance II (Fall 2013)

Princeton University

ORF 535 Financial Risk Management (Fall 2011)

ORF 515 / FIN 503 Asset Pricing II: Stochastic Calculus & Advanced Deriva-
tives (Spring 2010, 2011 & 2012)

ORF 557 Stochastic Analysis Seminar (Fall 2010): Mini-course on Asymptotics
of Implied Volatility in Stochastic Volatility Models

TU Berlin (as Teaching Assistant / Instructor)

Mathematical Finance II (Continuous time models) (4 times)

Mathematical Finance I (Discrete time models)

Actuarial Mathematics

Probability Theory II (twice)

Probability Theory I

Linear Algebra II

Linear Algebra I

Stochastics for Computer Scientists

Mathematics for Computer Scientists II (Linear Algebra)

Calculus II for Engineers (twice)

Calculus I for Engineers

Early Bird (Linear Algebra and Calculus I for Engineers)
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25. Advising other than WPI

Senior Theses (in ORFE, Princeton University)

Sida Huang. Oil Prices in a Changing World. 2012

Eric Chiang. Simulation of Asset Bubbles with Margin Constraints and Hetero-
geneous Beliefs. 2011

Zachary Jay Liebmann. Out–of–the–Money Put Options on Nearby Oil Futures.
2011

Adam Nassr. An Analysis of Derivative Opportunities in Islamic Finance. 2011

Ka Lun Tam. Implied Volatility of Options in Changing Market Conditions.
2011

26. Service to Institutions other than WPI

Washington University St. Louis

PhD Committee Tatagatha Bannerjee – Advisor: Zachary Feinstein

TU Berlin

Search Committee for an Associate Professor in Stochastics (TA representative),
2008


