** Ph.D. position - Bielefeld University **

Bielefeld University's Collaborative Research Center
(CRQ) 1283 “Taming uncertaint9 and Proﬁting from
randomness and low regularitg in analgsis, stochastics
and their aPPlica’cions” has an open Ph.D. Position in its
Projec’c /.

The research inthe Project C7 focuses on the
mathematical analgsis of model uncertainty in economics
and finance. A Particular interest is gjven to the
development of new solution concel:)ts for classes of
Hamilton-Jacobi-Bellman equations appcaring in the
context of oPtimal decision Problems under uncertainty.
On the other hand, the Project aims to investigate
connections to statistics and numerics as well as

applications in actuarial science.

The successful candidate is expec’ced to have a scientific
universitg clegree in Mathematics, Mathematical
Economics, Mathematical Finance or a related field and
to have goocl knowleclge in at least one of the Fo”owing

topics: (stochastic) oPtimal control, functional analgsis



and Partiai differential equations) topological aspects of

measure theorg, stochastic analgsis.
Starting date: at earliest convenience

Application deadline: 15.09.2022

Salarg level: Part time 75% in the remuneration level 1%
TV-L

Contract: fixed-term limited until 30.06.2022 with

Possibilities for an extension thereafter

Contact: Asst. Prof. Dr. Max Nenciel) max.nendeleuni-

bielefeld.de

For further information see:

https://uni-—bieieield.hr‘igou.org{job/\/iew/vzs/

researci'i-Position?P_ageJang:e_n
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