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- Stochastic analysis: S(P)DEs, Malliavin calculus, mean-field,
local-time, non-Markovian non-semimartingale systems...
- Finance: sensitivity analysis (the Greeks)

m After Phd:

- More stochastic analysis: delay equations with jumps, SPDEs...

- Probability theory: regularity of densities, Fokker-Planck
equation...

- (Currently) Insurance mathematics: pricing and hedging of
Unit-Linked policies, stochastic mortality rates, filtering...
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If you have chosen Academia, | can try to give some tips!
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How is the selection process in
Academia?

Opening o Application External
position o period committee
Department Interpal Intear:laaws Interl_ml
committee trial lectures committee
#1 declines #n accepts!
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My own experience

m More or less that’s the process in Norway and in some countries
m Some interviews were via Skype

m Nord Universitet, Universitetet i Tromsg, Hogskolen i Innlandet,
University of Oslo,...

m | must admit | applied for positions | knew in advance | would
decline. (Explain why)
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Research block:

m Theory/applied? What is your expertise?
m Team work? Have you contributed? Your best result, etc.

David R. Banos PhD Think Career October 18th, 2023 9/12



UiO ¢ Department of Mathematics
University of Oslo

The interview
Most of them are very similar. Expect questions like...

Research block:

m Theory/applied? What is your expertise?
m Team work? Have you contributed? Your best result, etc.

Teaching block:

m Your teaching philosophy.
m Should we teach theory? Yes/no, why?

David R. Banos PhD Think Career October 18th, 2023 9/12



UiO ¢ Department of Mathematics
University of Oslo

The interview

Most of them are very similar. Expect questions like...
Research block:

m Theory/applied? What is your expertise?
m Team work? Have you contributed? Your best result, etc.

Teaching block:

m Your teaching philosophy.
m Should we teach theory? Yes/no, why?

Altmuligrart block:

m Define yourself, say good/bad qualities.
m Your personal goals. Motivations, etc.
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The trial lecture

You get a topic to teach about one week before.
m Be tidy on the blackboard
m Use colors
m Make pauses
m Check all those pedagogical tips, etc. etc.
m Do not use notes.
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Some things | learned
Publish before PhD end!!
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Some things | learned

Publish before PhD end!!
Publish alone

Teach! (if you can). Take ped courses. Make your own
teaching portfolio, etc.

Don’t be picky

There is randomness

@ Selection process is long, apply!!

Keep a good balance between ambition and realism
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