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Fechay Lugar de Nacimiento: May 27, 1959; Tandil, Argentina.

EDUCACION:
1992 Ph.D. in Mathematics Harvard University
1988 MS in Mathematics Brown University

1983 Licenciado en Matematicas  Universidad de Buenos Aires

ENTRENAMIENTO POSTDOCTORAL.:
1994 International Centre for Theoretical Physics, Trieste (Italy)

POCISIONES ACADEMICAS:
1995 — Presente Profesor de Matematica, Universidad Torcuato Di Tella.
1993 - 1994 Profesor de Matematica, Universidad del Centro (Argentina)

SOCIEDADES PROFESSIONALES:
American Mathematical Society
Bachelier Finance Society

SIAM

TAREAS ADMINISTRATIVAS:
Director del Departamento de Matematicas y Estadistica, UTDT. 1997-Presente.
Miembro del Consejo Académico de la UTDT. 1998-Presente.

PUBLICACIONES:

Optimal resinsurance and dividend distribution policies in the Cramér-
Lundberg model. Co-autor: Nora Muler (UTDT). Mathematical Finance 15, 2
(2005)

Optimal portfolio selection and dividend distribution in an insurance company.
Co-autor: Nora Muler (UTDT). Proceedings of the first Brazilian Conference
on Statistical Modelling in Insurance and Finance (2005).

Optimal resinsurance and dividend distribution policies in the Cramér-
Lundberg model: a viscosity solucion approach. Co-autor: Nora Muler
(UTDT). Proceedings of the first Brazilian Conference on Statistical Modelling
in Insurance and Finance (2003).

Characterization of optimal reinsurance and dividend distribution policies in
the Cramér-Lundberg model. Numerical solutions. Co-autor: Nora Muler
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(UTDT). Proceedings of the first Brazilian Conference on Statistical Modelling
in Insurance and Finance (2003).

EXPERIENCIA DOCENTE:
1995 - Presente Profesor de Matematica, Universidad Torcuato Di Tella.

1993 - 1994
1988 - 1992
1986 - 1988
1983 - 1986
1981 - 1983

Profesor de Matematica, Universidad del Centro (Argentina).
Teaching Assistant — Harvard University.

Teaching Assistant — Brown University.

Auxiliar docente — Universidad del Centro (Argentina).
Auxiliar docente — FCEN - Universidad de Buenos Aires.



