~~~~~~~~~~ Forwarded message ~~~~------~

Date: Thu, 10 Dec 2015 13:0%:4% +O000

From: Mathematical Institute Vacancies
<vacancieseMATHS OX. AC.UK>

To: EWM-ALLeJISCMAIL.AC.UK

Subject: Vacancg ID 121%36: Postdoctoral Research

Associate Position in Robust Financial Mathematics

http://www.maths.ox.ac.uk/node/l§696

We invite applications for a Postdoctoral research
Position, funded bg the

European Research Council, to work with Professor Jan
Oblcﬁ, at the Mathematical

Institute, Universitg of Oxford. This is a fixed term
Position for27 months

until 31 December 2018 and is available from 1st October
2016 (or as soon as

Possible thereafter).

The successful candidate will engage Fu”g in research
related to the ERC funded

Pro'ect “Robust Financial Mathematics: model-
améiguous framework for valuation

and risk management” which strives to create a coherent
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mathematical framework

for valuation, hedging and risk management, starting
with the market information

and not an a Priori Probabilistic setup. The Project has a
wide scope with topics

ranging from theoretical Probabilitu, e.g. in martingale
oPtimal transport,

through core mocie”ing issues in mathematical finance, to
numerical methods.

Successful candidate is exl:)ectecl to contribute to some,
but not a”, asPects of

the Project. The undertaken research will iikelg involve
implementation and

testing of theoretical results so Prior exPerience with
data science and

numerical methocls would be aclvantageous.

There s aiso a requirement to teach up to 20 hours ot
undergraduate or graciuate
classes per year, determined bu the demand for classes

n specitic areas.

The successful candidate should have a PhD awardecﬂ,
or a Masters &egree and PhD
submitted (at the time of taking up the Position) in



mathematics or a related

discipline) be able to demonstrate an excellent Potential
for research in

mathematical or comPutational ﬁnance and have a
Publication record in refereed

journals commensurate with their career to date.

Please address any enquiries about the role or
application process to

vacancies@maths.ox.ac.uk. We ensure that a” rele\/ant

questions, In Particular
regarding the scientific Project, are Promptlg forwarded
to Professor Jan Obloj.

APPIicants should read thejob clescription document
before writing their

aPPlication. You will be requirecl to uploacl a letter
setting out how you meet the

selection criteria, a curriculum vitae incluclinga full list of
Publications, a

statement of research interests and the contact details
of two referees as Part

oFgour online aPPlication. (NOTE: APPlicants are
resl:)onsible for contacting

their referees and making sure that their letters are
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received bg the closing
date).

Applications for this vacancy are to be made online. To
applg for this post and

for further cletails, inclucling thejob clescription and
selection criteria, Please

click on the link below

https://www.recruit.ox.ac.uk/Pls/hrisliverecruit/

erqzjobsPegversionfkjobsPec?E
_id=121%66 ‘

All applications received before 12:00 noon UK time on
Monclag Zﬁth Januar9 2015 will be considered.

Committed to equalitg and Valuing &iversitg.
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