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Name                  

Silvestrov, Dmitrii Sergeevich 

Place and date of birth 
Moscow, 14 February 1947  

Citizenship 
Sweden  

Marital status 
Married, one child (born 1970) 

Business Address 
Department of Mathematics  
Stockholm University  
SE-106 91 Stockholm  
Sweden  
 

      Phones: +46-(0)8-164551, +46-(0)21-101667 (m)  
E-mail: silvestrov@math.su.se 
Webpage: http://www.su.se/profiles/dsilv/ 

Degrees 
§ Professor, Department of Mathematics, Stockholm University, 2009. 
§ Professor, Department of Mathematics and Physics, Mälardalen University, 1999. 
§ Professor, Department of Probability Theory and Mathematical Statistics, Kiev University, 

1980. 
§ Docent, Department of Applied Mathematics, Luleå University of Technology, 1993.    
§ Doctor of Science (Soviet Doctorate), Kiev University, 1973.  
§ Candidate of Science (Ph.D.), Kiev University, 1970.  
§ Diploma (with distinction), Kiev University, 1968. 

Fellowships and Awards 
 

§ 2016 – Professor Emeritus, Stockholm University / Sweden 
§ 2012 – Professor Emeritus, Mälardalen University / Sweden 
§ 2011  Medal for Scientific Achievements received from National Pedagogical 

Dragomanov University / Ukraine  

 



§ 2009 –  Cramér Professorship, Faculty of Science / Department of Mathematics, Stockholm 
University / Sweden                                          

§ 1993    Lady Davis Professorship, Faculty of Science, Deprtment of Statistics, Hebrew 
University of Jerusalem, Israel 

§ 1977    Ostrovsky Prize in the Field of Science and Technology, Ukraine  
§ 1974    “Probability of Silvestrov”, a film of Ukrainian Studio of Newsreel and 

Documentary Films 

§ 1973     Moscow Mathematical Society Prize for 1973 (during the presidency of A.N. 
Kolmogorov) 

§ 1969     Award of Ukrainian Youth for the Best Scientific Work 

Knowledge of Languages 
Russian, English, Ukrainian, Swedish 

Academic Experience 
 
§ From 2009-09-01, Professor in Mathematical Statistics, Department of Mathematics, 

Stockholm University.   
§ Also 2012-05-01 – 2012-12-31, Guest professor in Applied Mathematics, School of 

Education, Culture, and Communication, Mälardalen University. 
§ From 1999-06-01, Professor of Mathematics/Applied Mathematics, Department of 

Mathematics and Physics (before 2008-01-01), School of Education, Culture, and 
Communication (after 2008-01-01). 

§ 1994  – 1999. Associate Professor (75% research), Department of Mathematical Statistics, 
Umeå  University, also 

§ 1998 (fall semester). Visiting Professor of Actuarial Mathematics at the Department of 
Mathematics, University of Turku. 

§ 1992 – 1994.  Associate Professor, Department of Applied Mathematics, Luleå  University 
of Technology, also 

§ 1993 (spring semester). Visiting Professor at the Department of Statistics, Hebrew 
University of Jerusalem. 

§ 1991 – 1992. Research Fellow at the Institute of Mathematical Statistics, Umeå University 
under scholarship from the Swedish Institute, the Swedish Natural Science Research 
Council and the Wenner-Gren Center Foundation. 

§ 1974 – 1992. Full Professor, Department of Probability Theory and Mathematical Statistics, 
Kiev University. 

§ 1971 – 1974. Principal Lecturer, Department of Probability Theory and Mathematical 
Statistics, Kiev University.  

§ 1970. Lecturer, Department of Probability Theory and Mathematical Statistics, Kiev 
University. 

§ 1968 – 1969. Postgraduate student, Department of Probability Theory and Mathematical 
Statistics, Kiev University.  

Administrative and Scientific Leadership Experience 
 

§ Coordinator of the EU Tempus Project 145029-TEMPUS-2008-SE-JPCR “Educational 
Measurements Adapted to EU Standards” funded by the European Union (Mälardalen 
University (coordination institution), University of Cologne, Helsinki University of 



Technology, Nizhyn University, Kirovograd Pedagogical University, Pedagogical Dragomanov 
University, Ministry of Education and Science of Ukraine; total funding 593815 Euro, 2009-01-
15 – 2012-07-14).  

§ Project leader of the Project “Innovative Models for Pricing and Reselling of Options” funded 
by the Riksbankens Jubileumfond (Mälardalen University, 1.625 Mkr, 2009-01-01-2013-12-
31).  

§ Chair of Research (forskningsledare) at the Department of Mathematics and Physics, 1999-
2007, and Representative of Subject (ämnesföreträdare) for the Division of Applied 
Mathematics at the School of Education, Culture, and Communication, Mälardalen 
University, 2008-2009.  

§ Leader of the AF (Analytical Finance) Group at Mälardalen University and coordinator of 
Bachelor education programme “Analytical Finance” and MIMA Master education 
programme “Financial Engineering”, 2000-2009.  

§ Coordinator of the EU Tempus Project IB-JEP-25054-2004 "Training Centre for Actuaries 
and Financial Analysts” funded by the European Union (Mälardalen University, Stockholm 
University, University of Cologne, University of Aegean, Kiev University, State 
Commission for Regulation of Financial Services Markets in Ukraine, and Ukrainian 
Actuarial Society; total funding 487000 Euro, 2005-09-01 – 2008-08-30). 

§ Recipient of the Travel Grant from the Swedish Research Council supported participation as an 
invited lecturer at International Conference International Symposium on Stochastic Models in 
Reliability, Engineering, Life Science and Operations Management (SMRLO’10), Beer Sheva, 
8-11 February, 2010, 20 kkr).  

§ Recipient of the Travel Grant from the Swedish Research Council (supported participation as an 
invited lecturer at International Conference “Mathematical Methods in Reliability (MMR-
2009)”, Moscow, 2009 and Sixth St. Petersburg Workshop on Simulation, St. Petersburg, 2009, 
40.5 kkr).  

§ Coordinator of  the Conference Grant from the Swedish Research Council (supported the 
organisation of the International School “Finance, Insurance, and Energy Markets – Sustainable 
Development”, Västerås, 2008; 40 kkr).   

§ Coordinator of the cooperation programme between Mälardalen University and the Front 
Capital Systems AB (2003-2009).  

§ Coordinator of the EU Tempus Joint European Networking Project 22012-2001 
"Improvement of Education in Statistical Applications in Economics" funded by the 
European Union (Mälardalen University, Stockholm University, University of Helsinki, 
Kiev University; Uzhgorod University, Nizin Pedagogical Institute, State Committee in 
Statistics of Ukraine; total funding 300000 Euro, 2002-04-15 – 2004-04-14).  

 
§ Project leader of the Project “Stochastic Modelling of Insurance and Finance Processes and 

Systems” funded by the Knowledge Foundation (Mälardalen University, 5 Mkr,  2000-11-
01 – 2004-11-30). 

§ Coordinator of the EU Tempus Tacis Joint European Project 10353-97 "Statistical Aspects 
of Economics" funded by the European Union (Umeå University, Stockholm University, 
Mälardalen University, University of Helsinki, Kiev University; total funding 558000 Euro, 
1998-01-15 – 2001-07-14).    

§ Director of the Branch of Joint Venture "Dialog" in Kiev (consulting center provided 
statistical and statistical software consulting in industry), 1990-1992. 

§ Head of the Statistical Research Centre (Special Designers' Office "Spectrum") in Kiev 
University (the research division with a staff about 75 research workers and engineers 
worked via industrial co-operation projects), 1985-1990.  



§ Head of the Laboratory of Operations Research at Kiev University (the research division 
which was a predecessor of Special Designers Office "Spectrum"), 1980-1985. 

§ Organizer of Teaching Courses on Applied Probability and Statistics for research workers 
and engineers in the Republican House of Scientific and Technical Knowledge, 1978-1988.  

§ Member of the Methodical Commission on Applied Mathematics of the Ukrainian 
Republican Ministry of Higher Education, 1990 – 1991.  

§ Member of the Presidium of the Ukrainian Republican Council of Young Scientists, 1973 – 
1980. 

Teaching Experience 
§ Department of Mathematics, Stockholm University (teaching at the graduate and 

postgraduate levels), from 2009. 
§ School of Education, Culture, and Communication, Division of Applied Mathematics, 

Mälardalen University (teaching at the undergraduate and postgraduate levels), from 2008. 
§ Department of Mathematics and Physics, Mälardalen University (teaching at the 

undergraduate and postgraduate levels), 1999-2007.  
§ Department of Mathematical Statistics, Umeå University (teaching at the undergraduate and 

postgraduate levels), 1994-1999.  
§ Department of Mathematics, University of Turku (visiting professorship in actuarial 

mathematics; teaching at the undergraduate and postgraduate level), 1998 (fall semester).  
§ Department of Applied Mathematics/Mathematics, Luleå University of Technology 

(teaching at the undergraduate level), 1992-1994.  
§ Department of Statistics, Hebrew University of Jerusalem (visiting professorship, teaching 

at the postgraduate level), 1993 (spring semester).  
§ Faculty of Mathematics and Mechanics, Kiev University (teaching at the undergraduate and 

postgraduate levels), 1969-1990.  
§ Faculty of Advanced Studies, Kiev University, (teaching intended the improvement of 

professional skill of lecturers from other universities), 1975-1990.  
§ Teaching courses on Applied Probability and  Statistics at the Republican House of 

Scientific and Technical Knowledge (for practitioners in industry, research workers and 
experts in government agencies), 1980-1988.  

§ TV School of Physics and Mathematics (for pupils of secondary school), 1985-1989.  
§ Sunday Mathematical School at Kiev University (for pupils of secondary school), 1964-

1969. 

Supervision Experience 
22 doctoral students obtained Candidate of Science/Ph.D. degree under my supervision:  
§ 1. V.I. Masol (1974, Kiev University), 
§ 2. R.I. Mileshina  (1975, Kiev University), 
§ 3. G.T. Tursunov (1976, Kiev University),  
§ 4. V.S. Poleshchuk (1977, Kiev University),  
§ 5. N.V. Kartashov (1978, Kiev University), 
§ 6. Yu.S. Mishura (1978, Kiev University), 
§ 7.  E.I. Kaplan (1980, Kiev University), 
§ 8. D. Banakh (1982, Kiev University),  



§ 9. A.I. Motsa (1982, Kiev University),  
§ 10. Yu.M. Khusambaev (1983, Kiev University), 
§ 11. D.V. Korolyuk (1983, Kiev University), 
§ 12. G. Pezhinska-Pozdnjakova (1983, Kiev University), 
§ 13. Z.A. Abadov  (1984, Kiev University),_ 
§ 14. Ö. Stenflo (Ph.D. dissertation, 1998, Umeå University, a co-supervisor – Professor Hans 

Wallin, Department of Mathematics, Umeå University),  
§ 15. E. Englund (Licentiate thesis, 1999, Ph.D. dissertation, 2001, Umeå University),  
§ 16. H. Jönsson (Licentiate thesis, 2004, Ph.D. dissertation, 2005, Mälardalen University), 
§ 17. F. Stenberg (Ph.D. dissertation,  2007, Mälardalen University) 
§ 18. M. Drozdenko (Ph.D. dissertation,  2007, Mälardalen University) 
§ 19. R. Lundgren (Licentiate thesis, 2009, Mälardalen University, Ph.D. dissertation, 2010, 

Mälardalen University) 
§ 20. Ying Ni (Licentiate thesis, 2010, Mälardalen University, Ph.D. dissertation, 2011, 

Mälardalen University) 
§ 21. E. Ekheden (Ph.D. dissertation, 2014, Stockholm University), 
§ 22. M. Petersson (Licentiate thesis, 2013, Stockholm University; Ph.D. dissertation, 2016, 

Stockholm University) 
 

3 Ph.D. students obtained PhD degree under my assistance (biträdande) supervision   
(supervisor Professor Bo Ranneby, Swedish University of Agricultural Science):  
§ 1.  M. Ekström (Ph.D. dissertation, 1997, Umeå University), 
§ 2. A.M. Flygare (Ph.D. dissertation, 1997, Umeå University),  
§ 3. A. Teterukovskiy (Ph.D. dissertation, 2003, Swedish University of Agricultural Sciences, 

Umeå) 
 
1 Ph.D. student are co-supervised by me as an assistance supervisor, at present time:  
§ 2. H. Malmberg (Stockholm University, a main supervisor is Professor Ola Hössjer, 

Stockholm University, Licentiate dissertation was defended in May 2013)  
 
Graduates (Master and Bachelor levels graduation works): more than 60.  

Publications 
§ 238, including 2 dissertations, 11 books (one of them in three editions, Ukrainian, Russian, 

and English), 158 peer-reviewed research articles, 11 other scientific works, 15 anthologies 
(editorial works), and 41 research reports.  

Projects and Grants Funded by International and National Funds 
§ Grant holder of Professor Research Grant from Stockholm University, (0.5 Mkr, 

01.09.2009-31.12.2015). 

§ Project leader of the Project “Innovative Models for Pricing and Reselling of Options” 
funded by the Riksbankens Jubileumfond (Mälardalen University, 1.62 Mkr, 2009-01-01-
2013-12-31). 

§ Coordinator of the EU Tempus Project 145029-TEMPUS-2008-SE-JPCR “Educational 
Measurements Adapted to EU Standards” funded by the European Union (Mälardalen 



University (coordination institution), University of Cologne, Helsinki University of 
Technology, Nizhyn University, Kirovograd Pedagogical University, Pedagogical 
Dragomanov University, Ministry of Education and Science of Ukraine; total funding 
593815 Euro, 2009-01-15 – 2012-07-14). 

§ Coordinator of the EU Tempus Project IB-JEP-25054-2004 "Training Centre for Actuaries 
and Financial Analysts” funded by the European Union (Mälardalen University 
(coordination institution), Stockholm University, University of Cologne, University of 
Aegean, Kiev University, State Commission for Regulation of Markets of Financial 
Services in Ukraine, and Ukrainian Actuarial Society; total funding 487000 Euro, 2005-09-
01 – 2008-08-30).  

§ Principal investigator in the Project “Perturbed Risk Processes, Extremal Processes and 
Reinsurance Contracts” funded by the Royal Swedish Academy of Sciences (Postdoc Grant 
at Mälardalen University, 361000 kr, 2004-01-01-2007-12-31). 

 
§ Coordinator of the Grant from SparbankensStiftelsen Nya (1.5 Mkr, 2005-2006)  supporting 

education and research programmes in the area of Analytical Finance at Mälardalen 
University.   

§ Co-ordinator of the EU Tempus Joint European Networking Project 22012-2001 
"Improvement of Education in Statistical Applications in Economics" funded by the 
European Union (Mälardalen University (coordination institution), Stockholm University, 
University of Helsinki, Kiev University; Uzhgorod University, Nizin Pedagogical Institute, 
State Committee in Statistics of Ukraine; total funding 300000 Euro, 2002-04-15 – 2004-
04-14).   

§ Project leader of the Project “Stochastic modelling of insurance and finance processes and 
systems” funded by the Knowledge Foundation (Mälardalen University, 5000000 kr,  2000-
11-01 – 2004-11-30). 

§ Project leader of the Project “Nonlinear Stochastic Dynamical Models of Pricing Processes” 
funded by the Royal Swedish Academy of Sciences (Mälardalen University, Kyiv 
University, Ukrainian Academy of Sciences, 50000 kr, 2000-07-01 – 2004-06-30). 

§ Research fellow at the Catholic University of Leuven (the research fellowship of the 
Catholic University of Leuven, 2001).  

§ Coordinator of the Grant from SparbankensStiftelsen Nya (1.5 Mkr,  2000-2001)  
supporting education and research programmes in the area of Analytical Finance at 
Mälardalen University.   

§ Project co-ordinator and of the Tempus Tacis Joint European Project 10353-97 "Statistical 
Aspects of Economics" funded by the European Union (Umeå University, Mälardalen 
University, Stockholm University, University of Helsinki, Kiev University; total funding 
558000 Euro; 1998-01-15 – 2001-07-14).   

§ Project co-ordinator and contractor of the project "Stochastic Processes and their 
Applications to the Analysis of Extreme Events in Insurance, Finance, Biodynamical and 
Environmental Models", Grant 1413 from the Royal Swedish Academy of Science (Umeå 
University, Swedish University of Agricultural Science, International Institute for Applied 
System Analysis (Austria), Institute of Cybernetics (Ukraine), Kiev University, 1997-1999).   

§ Research fellow at the Catholic University of Leuven (the research fellowship of the 
Catholic University of Leuven, 1996).  

§ Principal investigator and grant-holder of the project "Semi-Markov Processes and 
Stochastic Dynamic Systems, Grants F-UP 10257-300 and F-AA/MA 10257-301 of 
Swedish Natural Science Research Council (1993-1996).  



§ Co-author of bilingual (English-Russian and Russian-English) Dictionary of Statistical 
Terminology created under the auspices of the International Statistical Institute and with the 
support of grants from the Swedish Institute, the Wenner-Gren Center Foundation and 
Umeå University, 1990-1995 (published as by Elsevier Science Publishers at 1995).  

§ Visiting professor at Hebrew University of Jerusalem (the professorship supported by the 
Lady Davis Fellowship Trust, 1993).  

§ Principal investigator of the project "Elaboration of Methods of Solving the Problems of 
Statistics of Random Processes and Fields" funded by the Ukrainian Ministry of High 
Education (1980-1985).  

§ Project coordinator and scientific leader of the project "Elaboration of a Package of Applied 
Programs of Processing of Reliability Information "NADIN" funded by the Ukrainian 
Ministry of High Education (1982-1984).  

§ Project co-ordinator and scientific leader of the project "Elaboration of an Operation 
Packages of Applied Programs for ES Computers Designed for Realisation of Algorithms of 
Processing in Statistics of Random Processes and Probability Methods of Operation 
Research" funded by the State Committee of Science and Technics of USSR (1980-1982).   

§ Participant of the project "Controlled Stochastic Processes and Problems of Statistics of 
Random Processes" funded by the Ukrainian Ministry of High Education (1975-1980).  

Industrial Research Projects 
§ Coordinator of the cooperation programme between Mälardalen University and the Front 

Capital Systems AB (2003 - 2009).  
§ Leader of research group of the project on automatic systems of diagnostics carried out by 

the Department of Mathematical Statistics, Umeå University in co-operation with 
Pharmacia & Upjohn Diagnostics AB (1997-1998).  

§ Project co-ordinator and scientific leader of the project "Elaboration of Automatic System 
for Preliminary Analysis of Long Time Series" carried out in co-operation with NPO 
"ENERGIJA" (1984-1989, 15-20 researchers have been involved).  

§ Project co-ordinator and scientific leader of the project "Elaboration of Macrosystem of 
Statistical Software for Automatic Control Systems" carried out in co-operation with the 
Centre of Control of Space Flights, (1985-1989, 15-20 researchers have been involved).  

§ Project co-ordinator and scientific leader of the project "Elaboration of Complex of 
Statistical Packages for Processing of Statistical Data in Automatic Control Systems" 
carried out in co-operation with the NII 2 (1981-1984, 20-25 researchers have been 
involved).  

§ Project co-ordinator and scientific leader of the project "Elaboration of Mathematical 
Methods of Calculation and Systematisation of Reliability Functional and Structural 
Characteristics of Networks of Agricultural Application" carried out in co-operation with 
Institute of Agricultural Automatic Systems (1980).   

§ Project co-ordinator and scientific leader of the project "Elaboration and Investigation of 
Mathematical Models of Peripheral Complexes of Technical Means of Data Collection and 
Processing of Automated Management Systems in Trade" carried out in co-operation with 
Institute of Automatic Trade Systems (1977).   

§ Project co-ordinator and scientific leader of the project "Elaboration of Methods of Analysis 
of Random Algorithmic Systems" carried out in co-operation with Institute of Automatic 
Systems (1975-1976).   

§ Participant of the project "Optimal Control for Composite System of Queuing" carried out 
in co-operation with the NPO "Arsenal".  

§ Project co-ordinator and scientific leader of the project "Methods of Solving of Probability 
Problems of Queuing for Enterprises of the Ministry of Assembly and Specialised Building 



Works of the USSR" carried out in co-operation with the Institute of Specialised Building 
Works (1973).   

Further Professional Experience  
 

§ Invited lecture at at University of Madeira, 2018 
§ PhD course “Perturbed Markov Chains and Applications” at Mälardalen University (Fall 

2017 – Spring 2018). 
§ Invited lecture at Mälardalen University, Västerås, 2018 
§ Invited lecture at at University of Madeira, 2017 
§ Invited lecture at Heriot-Watt University, Edinburgh, 2017  
§ Invited lecture at University of Cardiff, 2017 
§ Invited lecture at Second University of Naples, 2015 
§ Visiting professorship at University “La Sapienza”, Rome, 2015 
§ Invited lecture at University of Madeira, 2015 
§ Invited lecture at Uppsala University, 2014 
§ Invited lecture at Mälardalen University, 2014 
§ Invited lecture at Linköping University, 2013 
§ Invited lecture at Mälardalen University, Västerås, 2012 
§ Invited lecture at Workshop on Actuarial and Financial Mathematics, University of Rome “La 

Sapienza”, 2011.  
§ Invited lecture at Workshop on Actuarial and Financial Mathematics, Aalto University, 

Helsinki, 2010,  
§ Invited lecture at the Lecture day of the Eurandom Scientific Council, Eindhoven, 2010  
§ Invited lecture at StoUP Workshop, Royal Technological Institute, Stockholm, 2010  
§ Two invited lectures at Mathematical seminar at Stockholm University, Stockholm, 2009.  
§ Invited lecture at Workshop on Actuarial and Financial Mathematics, University of Cologne, 

2008.  
§ Invited lecture at Workshop “Actuarial Days”, Kiev University, 2008 
§ Invited lecture at Workshop “Modelling & Measuring Energy Risks on the Nord Pool  

Market”, Stockholm, 2008. 
§ Invited lecture at the Meeting of the Finnish Mathematical Society, University of Helsinki,  

2008. 
§ Invited presentation at the Days of Actuarial Educations at Kiev University, 2008. 
§ Invited lecture at the Workshop “New Trends in Actuarial Science” at Kiev University,  

2008. 
§ Invited lecture at the Workshop on Actuarial Mathematics at the University of Cologne,  

2008. 
§ Invited lecture at the University of Napoli, 2007. 
§ Invited lecture at Swedish University of Agricultural Sciences, 2007. 
§ Invited lecture at the Eurandom  (Eindhoven), 2007. 
§ Invited lecture at the Workshop “Exploring Stochastics” at Mälardalen University, 2007 
§ Invited lecture at the Workshop “Limit Theorems and Related Topics” dedicated to the 60th  
      Anniversary of Prof. D.S. Silvestrov  at Kiev University, 2007. 
§ Two presentations on 1st IDE-IMA Workshop, Mälardalen University, 2007. 
§ Invited lecture at University “Kyiv-Mohyla Academy”, 2006. 
§ Invited lecture at Kiev University, 2006. 
§ Invited lecture at the Workshop on Mathematical Biology at University of Helsinki, 2005. 
§ Invited lecture at the University of Rome “La Sapienza”, 2005. 
§ Invited lecture at  “G. d’Annunzio” University  (Chieti and Peskara), 2005. 



§ Invited lecture at the University of Napoli, 2005. 
§ Invited at the Workshop on Financial Engineering at University of Kyoto, 2005. 
§ Invited lecture at Keio University (Tokyo), 2005. 
§ Invited lecture at Front Capital AB (Stockholm), 2004. 
§ Invited lecture at Eurandom  (Eindhoven), 2004. 
§ Invited lecture at Stockholm University, 2004. 
§ Invited lecture at University of Kiev, 2004. 
§ Invited lecture at University of Helsinki, 2004. 
§ Invited lecture at University of Rome “La Sapienza”, 2003. 
§ Invited presentation at the Tempus Days at the Internationella Programkontoret  
      (Stockholm), 2003. 
§ Invited lecture at Lund Technical University, 2002. 
§ Invited lecture at the University of Turku, 2001. 
§ Invited lecture at Stockholm University, 2001. 
§ Invited lecture at Sampo Insurance Croup (Turku), 2001 
§ Invited lecture at Alecta AB, 2001. 
§ Invited lecture at the OM Technology AB (Stockholm), 2001. 
§ Invited lecture at the SE Bank (Stockholm), 2001. 
§ Invited lecture at the University of Iowa (Iowa City), 2000. 
§ Invited lecture at the University of California (Santa Barbara), 2000.  
§ Invited lecture at the Columbia University (New York), 2000. 
§ Two invited lecture at the University of Uppsala, 1999.  
§ Visiting professorship in actuarial mathematics at the University of Turku. Delivered  

            a course on risk theory and a lecture at the research seminar, 1998. 
§ Invited lecture at the University of Jyväskylä (Finland), 1998. 
§ Invited lecture at the Åbo Akademi University, 1998.  
§ Invited lecture at the Sampo Insurance Group, Turku, 1998.  
§ Invited lecture at the meeting of the Actuarial Society of Finland, Helsinki, 1998.  
§ Invited lecture at the Workshop on Population Dynamics, Chalmers University of  
     Technology, Göteborg, 1998. 
§ Invited lecture at the Stockholm University, 1998.  
§ Research visit to the University of Turku. Delivered a lecture, 1998.  
§ Invited lecture at the Workshop on Percolation, Particle Systems and Ergodic Theory,  
      Chalmers University of Technology, Göteborg, 1997.  
§ Research fellowship at the Catholic University of Leuven (Belgium), Delivered a special  
      course on functional limit theorems and two lectures at the research seminar, 1996.  
§ Research visit to the University of Turku. Delivered a lecture at the research seminar, 1996.  
§ Invited lecture at the Åbo Academi University, 1996.  
§ Invited lecture at the University of Helsinki, 1996.  
§ Invited lecture at the Annual Meeting of the Swedish Statistical Association, and an invited  
      lecture at the Technical Higher School, Skövde, 1995.  
§ Invited for the research visit to the University of Turku. Delivered a lecture at the research  
      seminar, 1995.  
§ Invited lecture at the University of Helsinki, 1995.  
§ Visiting professorship at Hebrew University of Jerusalem. Delivered a special course on  
      statistical software and a lecture at the research seminar, 1993.  
§ Two invited lectures at the Technion-Israel Institute of Technology, Haifa, 1993.  
§ Two invited lectures at Tel-Aviv University, 1993.  
§ Invited lecture at the Annual Meeting of Israel Union of Mathematicians, Ben Gurion  
      University of the Negev, Beer-Sheeva (Israel), 1993.  



§ Invited lecture at Umeå University, 1991.  
§ Invited lecture at Uppsala University, 1991.  
§ Invited lecture at Göteborg University, 1991.  
§ Invited lecture at Lund University, 1991.  
§ Invited lecture at the Royal Institute of Technology (Stockholm), 1991. 
§ Exchange visit to Zagreb University. Delivered a lecture, 1990.  
§ Invited lecture at Debrecen University (Hungary), 1988.   
§ Invited lecture at the Institute of Mathematics, Sofia, 1982.  
§ Invited lecture at the Mathematical Institute of Academy of Science (Moscow), 1982.  
§ Invited lecture at Moscow University, 1982.  
§ Exchange visit to Leipzig University. Delivered a lecture at the research seminar, 1980.  
§ Invited lectures at Leipzig University, 1980.  
§ Invited lectures at Freiberg Mining Academy (Germany), 1980.  
§ Invited lecture at Jena University, 1980.  
§ Research fellowship, Institute of Mathematics and Cybernetics, Vilnius.  Delivered a  
      lecture, 1977.  
§ Research visit to Tashkent University and the Institute of Mathematics, Tashkent. Delivered  
      two lectures and a special course for students, 1975.  
§ Invited lecture at the Meeting of the Moscow Mathematical Society,  Moscow University,  
     1973.  
§ Invited lecture at the Mathematical Institute of Academy of Science, Moscow, 1972. 

Professional Memberships 
§ International Statistical Institute (1993-2015).  
§ Institute of Mathematical Statistics (1994-2014).  
§ Swedish Mathematical Society (1994-2014).  
§ Swedish Statistical Association (1993-2014).  
§ Kiev Statistical Association (1990-1991).  

Membership in Editorial Boards of Journals 
§ Theory of Probability and Mathematical Statistics, 1981 - 1988 and since 1997.  
§ Theory of Stochastic Processes, since 1997.  

Refereeing, Reviewing and Editorial Work 
Reviewer of more than 160 scientific papers for the review journal Matematika, the scientific 
journals Annals of Applied Probability, Advances in Applied Probability, Journal of Applied 
Probability, Stochastic Processes and their Applications, Theory of Probability and Its 
Applications, Theory of Probability and Mathematical Statistics, Scandinavian Journal of Statistics, 
Ukrainian Mathematical Journal, Acta Applicandae Mathematicae, Extremes, Theory of Stochastic 
Processes, Applied Stochastic Models in Business and Industry, Stochastic Models, 
Communications in Statistics, Journal of Statistical Planning and Inference, Journal of Mathematical 
Biology, Revista de Estatistica, Methodology and Computing in Applied Probability, Theory of 
Stochastic Processes, Risks, Electronic Journal of Probability, Proceedings of the 21st Nordic 
Congress of Mathematicians, South African Statistical Journal , the Proceedings of the Second 
International Symposium on Semi-Markov Models: Theory and Applications. 

§ Co-editor of the collective book “Modern Problems in Insurance Mathematics”, Springer, 
2014. 



§ Co-editor of the Proceedings of the International Summer School “Educational 
Measurements: Teaching, Research, and Practice”, Foros, 2010.  

§ Editor of the collective book “Training of Specialists on Educational Measurements in 
Ukraine.  Part I”. Publisher Lysenko P.P., Nizhyn, 2012. 

§ Co-editor of the Proceedings of the International School “Finance, Insurance, and Energy 
markets – Sustainable Development”, Västerås, 2008.  

§ Co-editor of the Proceedings of the International Summer School “Insurance and Finance: 
Science, Practice and Education” Foros, 2008. 

§ Co-editor of the Proceedings of the International Summer School “Insurance and Finance: 
Science, Practice and Education” Foros, 2007. 

§ Co-editor of the Proceedings of the International Summer School “Insurance and Finance: 
Science, Practice and Education” Foros, 2006. 

§ Co-editor of the Proceedings of the Eighth International School on Mathematical and 
Statistical Methods in Economics, Finance and Insurance, Foros, 2004. 

§ Co-editor of the Proceedings of the Seventh International School on Mathematical and 
Statistical Methods in Economics, Finance and Insurance, Laspi, 2003.  

§ Co-editor of the Proceedings of the Sixth International School on Mathematical and 
Statistical Applications in Economics, Laspi, 2002. 

§ Co-editor of the Proceedings of the International School on Mathematical and Statistical 
Applications in Economics, Västerås, 2001. 

§ Co-editor of the Proceedings of the Third International School on Applied Statistics, 
Financial and Actuarial Mathematics, Feodosiya, 2000. 

§ Co-editor of the Proceedings of the Second International School on Actuarial and Financial 
Mathematics, Kiev, 1999. 

§ Co-editor of the Proceedings of the Second Scandinavian-Ukrainian Conference in 
Mathematical Statistics. Umeå, 1997.  

§ Co-editor of the Proceedings of the First Ukrainian-Scandinavian Conference on Stochastic 
Dynamical Systems: Theory and Applications, Uzhgorod, 1995.  

Other Professional Assignments 
§ Member of the Evaluation Group (for docents) at the Faculty of Science at Stockholm 

University, representing the Department of Mathematics, 2012-2015. 
§ Member of Council for Stockholm Mathematical Colloquium at Stockholm Mathematical 
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§ Fifth World Congress of Bernoulli Society for Mathematical Statistics and Probability, 
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§ 52nd Session of the International Statistical Institute, Helsinki, 1999 (two communications).  
§ Third Scandinavian-Ukrainian Conference on Probability and Mathematical Statistics, Kiev, 

1999 (communication).  
§ Second International School on Actuarial and Financial Mathematics, Kiev, 1999 (Two 

invited lectures).  
§ Second International Symposium on Semi-Markov Models: Theory and Applications, 
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