** PostDoc Position at Edinburgh Universitg E

Announcement: 3-year PostDoc at the Universitg of Edinburgh in
Stochastic Analgsis for Energg Sgstems in collaboration with
ENSAE ParisTech and FiMe-Lab-Paris

Ad-year PostDoctoral Position n Edinburgh (Scotland/UK) for a
joint collaborative Pro'ect with Prof P. Tankov (ENSAE ParisTech)
and Dr. C. Alasseur (head of Finance of Energg Market Research

Centre (EDF-FiMe-Lab)).

i you are interested contact us as soon as Possible.

The overall objective of this >-year Prcy’ect Is to develop novel
gameJtheoretical models and strategjes to optimize short term
tracling and storage in electricitg markets, understand the impacts
of the large-scale low-cost storage on Prices and market structure
and help translate the research outcomes to Practical industrial

solutions.

Core scientific requirements:

The models that the research team will clevelop will broadlg use
existing work oPtimal control, games, mean-field games, stochastic
analysis, mathematical finance. The fellow should have Prior
‘mowleclge (iclea”g including having made signiﬁcant advances) in at

least one o{: the above ﬁelcls.

Core eligibilitg requirements (all are strict without excePtion) :
(@) At the date 31/Oct/2019 the candidate must *not* have resided
or carried out their main work activitg (inc!ucling stu&ging) in the UK



for more than 12 months in the Past % years (not counting holiciays
or short stags).

(b) APPIicants must, at the date of the aPPIication deadline (31 Oct
2019), be in Possession of a doctoral &egree or have at least four
years full-time equivalent research exPerience.

DAG Page) research Proposai must be submitted - If you are

interested Piease contact us as soon as Possit)le

(G.closRois@eci.ac.uk).

Start date:
The start date is negotiable up to the 1/June/2020. Start dates
after this timepoint are possible but will reflect a shorter contract

duration.

Benefits of the Position:

- salarg scale (£33,199 - £§9,6O9/3ear}

- you will receive payments into a Pension scheme and other
benefits of emPlogment.

- Each year, you will be able to use funds up to £2500 to suPPort
attendance at conferences and meetings and £6000 to suPPort
other research costs.

~ suPPor‘t available for relocation costs

Contact person:

Goncalo dos Reis

Email: G.dosReiseed.ac.uk

Webpage: https: //www.maths.ed.ac.uk/~gdosrei
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