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1994-1998    PH.D. Imperial College of Science, Technology and Medicine, London. 
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                          Investment Theory, Continuous-Time Finance, Interest Rates and Credit Derivatives,                     
                          Modelling Project Financial Engineering). 
2001-2009 Minor Financial Engineering.  
  Developer of this minor, and minor project leader. 
2000-2001 MRI Masterclass in Finance. 
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  universities of Utrecht, Groningen and Nijmegen. 
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2004- Supervision of Ph.D. students  Arianto Wibowo, Vera Minina, Ove Göttsche, Jan de 
Kort, Frank van Berkum, Marko Petrov, Merrick Zhen Li (all finished) Jitze Hooijsma, 
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Hedging Strategies for Derivatives, which funded a Ph.D. position in 2004 (NWO). 
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  with co-author dr. J.M.C. Clark. 
2003     Sabbatical at Imperial College, London on invitation of prof. M.H.A. Davis. 
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2017- Organiser of Winterschool Mathematical Finance, NWO-sponsored international  
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    companies meet B.Sc/M.Sc students, jointly organised with Faculty FNWI. 
2015  Organiser of the international conference “R in Insurance”, 155 participants,  
                          jointly organised with K. Antonio and R. Laeven. 
2014- Scientific Member of the Mortality Research Committee of the Dutch Actuarial  

Society (since 2018: vice-chairman). 
2012-2016 Head of Section Actuarial Sciences. 
2013-2016 Theme Coordinator of the Netspar project Risk Management for Funded Pension  

Systems. 
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2009-2012 Theme Coordinator of the Netspar project Reconciling Short Term Risks and Long  
  Term Goals for Retirement Provisions. 
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2007-2009 Member of Management Team of Strategic Research Orientation (SRO) IE & ICT  
  of the Centre for Telematics and Information Technology (CTIT). 
2007-2008 Organiser of SWI 2008, the Studygroup Mathematics and Industry, a nationwide  
  consultancy project for applied mathematicians. 
2006-  Member of AMaMef, the European Science Foundation’s scientific programme for  
  Advanced Mathematical Methods in Finance. 
2003-2009 Member of Management Team of FELab (Financial Engineering Laboratory),  
  Responsible for all education in Financial Engineering at the University of Twente. 
2002-2013 Organiser of The Derivatives Day, a yearly joint scientific conference of the  
  Derivatives Technology Foundation, Euronext and ING/ABN AMRO/FORTIS. 
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2015-2016 Commercial course Modeling and Validating Mortality under Solvency  
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  VWO course Wiskunde D, yearly masterclasses for talented pupils, supervision 
  of NWO-project Leraar-in-Opleiding and the yearly Twentse Wiskunde Estafette. 
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