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Education
TU Berlin 11/2025–
PostDoc in Stochastics and Mathematical Finance
supervised by Peter K. Friz
TU Berlin 10/2021–11/2025
PhD in Stochastics and Mathematical Finance
Thesis: Asymptotics and Numerics in Rough and Local Stochastic Volatility Models,
supervised by Peter K. Friz
TU Wien 07/2019–09/2021
MSc Financial and Actuarial Mathematics
Thesis: Generalized Conditional Expectation, supervised by Uwe Schmock,
DOI: 10.34726/hss.2021.91762
TU Wien 09/2015–07/2019
BSc Financial and Actuarial Mathematics
Thesis: Das Erdös-Rényi Gesetz der großen Zahlen, supervised by Karl Grill
Handelsakademie Ybbs 09/2009–06/2014
Reife- und Diplomprüfung
Focus: Controlling and Annual Financial Statements

Publications and Preprints
Preprints. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

On the Weak Error for Local Stochastic Volatility Models 2025
with P.K. Friz, B. Jourdain and A. Zhou
Preprint on arXiv, DOI: 10.48550/arXiv.2506.10817, submitted to SIFIN

Publications. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

Weak error estimates for rough volatility models 2025
with P.K. Friz and W. Salkeld
Ann. Appl. Probab. 35 (1) 64 - 98, DOI: 10.1214/24-AAP2109
Reconstructing volatility: Pricing of index options un-der rough volatility 2023
with P.K. Friz
Mathematical Finance, 33, 19– 40, DOI: 10.1111/mafi.12374
Pathwise large deviations for the rough Bergomi model: Corrigendum 2021
with S. Gerhold, A. Jacquier, M. Pakkanen, H. Stone
Journal of Applied Probability 58(3), pp. 849-850, 2021, DOI: 10.1017/jpr.2020.109
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Work Experience
TU Berlin 08/2023–
Institute for Mathematics
Coordinator for Berlin-Oxford IRTG 2544
Deloitte 09/2020–09/2021
Actuarial & Insurance Services
Consultant for 20h/week, focus on implementation of IFRS 17 for Life Insurances
TU Wien 02/2020–09/2021
Institute for Mathematics
Study Assistant at the Faculty for Discrete Mathematics

Teaching
Teaching assistant for

○ Insurance Mathematics (WS 2025)
○ Probability Theory 3 (SS 2023)
○ Mathematical Finance 1: Discrete-Time Models (SS 2021)
○ Probability and Measure Theory 2 (WS 2019)
○ Mathematics for Civil Engineering (WS 2017–SS 2020)

Selected Talks at Conferences and Workshops
○ 16-22nd Oxford-Berlin Young Researchers Meeting on Applied Stochastic Analysis, 12/2025

Berlin & Oxford, Most recent: December 2025
○ CRC Day on Rough Volatility, Berlin 11/2025
○ Stochastic Numerics and Inverse Problems in Sweden 2025, Växjö 08/2025
○ Vienna Congress on Mathematical Finance, VCMF 2025, Vienna 06/2025
○ German Probability and Stochastic Days 2025, Dresden 03/2025
○ MFO Workshop: Directions in Rough Analysis, Oberwolfach, 11/2024
○ Berlin-Oxford Summer School in Mathematics of Random Systems, Oxford 09/2024
○ Klagenfurt-Berlin Workshop on Multiple Perspectives in Optimization, Klagenfurt, 06/2024
○ Stochastic Numerics and Statistical Learning: Theory and Applications Workshop, 05/2024

KAUST
○ Mean field interactions with singular kernels and their approximations, Paris 12/2023
○ Volatility is Rough: So what?, Isle of Skye, 05/2023
○ German Probability and Stochastic Days 2023, Essen 03/2023
○ Seminar on Financial and Actuarial Mathematics, Numerical Probability, LPSM Paris 01/2023

Prizes and Funding
○ Coordinator during successful renewal of DFG-funded IRTG 2544 (total funding e6,000,000.00)
○ PhD scholarship from Berlin Mathematical School from 10/2021–08/2023
○ Awarded Merit scholarship from TU Wien twice (e750.00 each)
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Referee Activities
○ Mathematical Finance
○ SIAM Journal on Financial Mathematics
○ Annals of Applied Probability
○ Electronic Journal of Probability
○ Finance & Stochastics
○ Mathematics and Computers in Simulation

Organized Workshops and Conferences
○ Berlin Probability Colloquium (since 2023)
○ 17th-20th, 22nd, Berlin-Oxford Young Researchers Meeting on Applied Stochastic Analysis,

alternating between Berlin/Oxford
○ Oxford-Berlin Summer School in Mathematics of Random Systems (Berlin 2023 & 2025, Oxford

2024)
○ Junior Female Researchers in Probability, Berlin, 2024 & 2026
○ Junior Researchers in Stochastic Optimal Control, Berlin, 2023

Languages
German: Mother Tongue
English: Very good (C2)
French: Basic (A1)

Computer skills
Excellent knowledge: LATEX, Excel and Word
Good knowledge: Python, Julia and R

Miscellaneous
Military Service 07/2014–09/2015
St. Pölten, Austria
Part of Military Orchestra Lower Austria
Student Representative 10/2016–03/2020
Fachschaft Technische Mathematik, TU Wien
First-semester tutorials, member of faculty council and student council,
member of of seven habilitation comittees and one appointment committee
Interests. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .

Hobbies:: Music, Mixed Games (in particular unihockey)
Orchestra: Member of the Spandauer Blasorchester since 2022
Member of Musikverein St. Martin-Karlsbach from 2010-2021
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