David-Jacob Economides
Nationality: Greek Date of birth: 15/06/1996 \. Phone number: (+30) 0000000000

% Email address: davoik@unipi.gr
Q Home: Piraeus (Greece)

EDUCATION AND TRAINING

Ph.D in Actuarial and Financial Mathematics
Department of Statistics and Insurance Science, University of Piraeus [ 29/11/2021 - 16/12/2025 ]

City: Piraeus | Country: Greece | Website: https://www.unipi.gr/tmima-statistikis-kai-asfalistikis-epistimis/ = Field(s) of study:
Natural sciences, mathematics and statistics: ® Mathematics and statistics not further defined ® Mathematics e Statistics

Final grade: Excellent / Apiota (10 out of 10) | Thesis: Stopping times with applications to Finance and Risk Management /
XpOvoL SLaKOTIAG HE EYAPHOYEG 0TA XPNHATOOLKOVOULKA KAl TNV Atayeiplton KivSuvwv.

Link: https://www.didaktorika.gr/eadd/handle/10442/60615

The main purpose of the doctoral research is to improve mathematical an numerical methods in order to study the distribution of
stopping times and other random variables related with the evolution of a stochastic process and the aim is to applicate the
results in ruin theory and in financial derivatives.

M.Sc in Statistics and Operation Research
Department of Mathematics, University of Athens [ 01/10/2019 - 08/10/2021 ]

City: Athens | Country: Greece | Website: www.math.uoa.gr | Field(s) of study: Natural sciences, mathematics and statistics:
® Mathematics e Statistics Final grade: 8.67 | Type of credits: ECTS | Number of credits: 130 | Thesis: Study of
stopping times via Wald's identity with applications / MeAétn xpdvwv Slakotrig péow tng tautdtntag tou Wald kat epappoyeg.

Link: https://www.openarchives.gr/aggregator-openarchives/edm/pergamos/000005-uoadl%3A2962397
B.Sc in Statistics and Insurance Science
Department of Statistics and Insurance Science, University of Piraeus [ 01/10/2015 - 29/11/2019 ]

City: Piraeus | Country: Greece | Website: https://www.unipi.gr/tmima-statistikis-kai-asfalistikis-epistimis/ = Field(s) of study:
Natural sciences, mathematics and statistics: @ Statistics ® Mathematics | Final grade: 8.14 | Type of credits: ECTS

Number of credits: 240

PUBLICATIONS

[2026]
On joint densities involving the number of claims until ruin, assuming dependent claim sizes and inter-claim times

Authors: Boutsikas, M. V. & Economides, D.]. | Journal Name: Annals of Actuarial Science ' Volume, Issue and Pages: First
View, pp. 1-24 | Publisher: Cambridge University Press

Boutsikas MV, Economides D-J. On joint densities involving the number of claims until ruin, assuming dependent claim sizes and
inter-claim times. Annals of Actuarial Science. Published online 2026:1-24. doi:10.1017/5S1748499525100213

Link: https://doi.org/10.1017/51748499525100213

[2025]
Perpetual American Options in a jump-diffusion model with random inspection

Authors: Boutsikas, M. V. & Economides, D.J. | Journal Name: SIAM Journal on Financial Mathematics | Publisher: SIAM
Society for Industrial and Applied Mathematics

Boutsikas, M. V. & Economides, D. J. (2025). Perpetual American Options in a jump-diffusion model with random inspection. SIAM
Journal on Financial Mathematics (accepted).

[2024]

On the time and aggregate claim amount until the surplus drops below zero or reaches a safety level in a jump diffusion
risk model

Authors: Boutsikas, M. V., Economides, D.J., & Vaggelatou, E. | Journal Name: Scandinavian Actuarial Journal | Volume, Issue
and Pages: 2024(1), 64-88 Publisher: Taylor & Francis
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Boutsikas, M. V., Economides, D. J., & Vaggelatou, E. (2024). On the time and aggregate claim amount until the surplus drops below
zero or reaches a safety level in a jump diffusion risk model. Scandinavian Actuarial Journal, 2024(1), 64-88.

Link: https://www.tandfonline.com/doi/full/10.1080/03461238.2023.2208787

CONFERENCES AND SEMINARS

[ 26/09/2025 - 28/09/2025 ] Piraeus, Greece

Statistical Modeling with Applications, ZtatMod 2025 Attendance as a speaker. My presentation was at 28/09 with the title "On
joint discounted densities of the deficit and the number of claims until ruin, assuming dependent claim sizes and inter-claim
times"

Link: https://statmod2025.unipi.gr/conference-program/scientific-program/

[ 22/09/2025 - 26/09/2025 ] Athens, Greece

22nd Summer Meeting in Risk, Finance and Stochastics, RFS 2025 Attendance as an invited speaker. My presentation was at
25/09 with the title "On a generalized Gerber-Shiu function and ruin-related densities under dependent claim sizes and inter-
claim times"

Link: https://sites.google.com/view/ss-risk-finance-stochastics/overview

[ 21/07/2025 - 25/07/2025 ] Turin, Italy
24th European Young Statisticians Meeting, EYSM 2025 Attendance as an invited speaker. My presentation was at 23/07 with
the title "On a generalized Gerber-Shiu function under dependent assumption between claims and interclaim arrivals"

Link: https://sites.google.com/view/eysmtorino2025/home

[ 09/07/2025 - 11/07/2025 ] Vienna, Austria
3rd Vienna Congress on Mathematical Finance Attendance as a speaker. My presentation was at 11/07 with the title "Perpetual
American Options in a jump-diffusion model under Poisson observation times"

Link: https://fam.tuwien.ac.at/events/vcmf2025/

[ 24/04/2025 - 27/04/2025 ] Larissa, Greece
37th Panhellenic and 3rd International Statistics conference Attendance as a speaker. My presentation was at 25/04 with the
title "On a generalized Gerber-Shiu function assuming dependent claim sizes and inter-claim times"

Link: https://esi2025.uth.gr/en/home/

[ 09/09/2024 - 11/09/2024 ] Lisbon, Portugal
6th European Actuarial Journal Conference (EAJC) Attendance as a speaker. My presentation was at 10/09 with the title
"PERPETUAL AMERICAN OPTIONS IN A JUMP DIFFUSION MODEL WITH TWO-SIDED JUMPS UNDER POISSON OBSERVATIONS"

Link: https://cemapre.iseg.ulisboa.pt/eajc2024/

[ 27/05/2024 - 28/05/2024 ] Piraeus, Greece

Advances in Actuarial Science and Finance: A Conference in Honour of Prof. Takis Papaioannou Attendance as a speaker.
My presentation was at 28/05 with the title "Perpetual american options in a double-exponential jump-diffusion model under
Poissonian observations"

Link: https://www.unipi.gr/anakoinwseis-dpt-stat/actuarial2024/

[ 20/05/2024 - 25/05/2024 ] Samos, Greece
12th Conference of Actuarial Science and Finance Attendance as a speaker. My presentation was at 21/05 with the title
"Perpetual American Options in a jump-diffusion model with random inspection”

Link: https://actuarweb.aegean.gr/samos2024/
[ 07/06/2023 - 10/06/2023 ] Thessaloniki, Greece

10th International Workshop on Applied Probability (IWAP) Attendance as a speaker. My presentation was at 07/06 with the
title "On the time and aggregate claim amount until ruin in a jump diffusion risk model in the presence of an upper safety level"

Link: https://iwap2020.web.auth.gr/

[ 25/05/2023 - 28/05/2023 ] Athens, Greece
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35th Panhellenic and 1st International Statistics Conference Attendance as a speaker. My presentation was at 26/05 with the
title "On the time and aggregate claim amount until the surplus drops below zero or reaches a safety level in a jump diffusion risk
model"

Link: https://gsi-conference.uniwa.gr/index_gr.php

WORK EXPERIENCE

M.Sc programme in Applied Statistics, University of Piraeus - Piraeus, Greece

University teaching assistant
[2023 - Current ]

Lab assistant for the following courses:

* Quantitive Risk Managment, using R-project software (Fall semester)

« Simulation methods, using Wolfram Mathematica 8 software (Spring semester)
« Time series and prediction, using R-project software (Spring semester)

of the M.Sc programme in Applied Statistics of University of Piraeus

M.Sc programme in Actuarial and Risk Management, University of Piraeus - Piraeus, Greece

University teaching assistant
[ 09/2024 - 01/2025]

Lab assistant for the course Risk Theory Il,using R-project software (Fall semester) of the M.Sc programme in Actuarial and Risk
Management of University of Piraeus

Department of Statistics and Insurance Science, University of Piraeus - Piraeus, Greece

University teaching assistant
[ 02/2022 - 06/2022 ]

"Supporting the educational activities of the University of Piraeus by integrating remedial teaching in addition to the main lectures
for the academic year 2021-2022" for the undergraduate courses

* Loss distributions

* Simulation

« Stochastic processes
of the Department of Statistics and Insurance Science of University of Piraeus

HONOURS AND AWARDS

[ 04/06/2024 ] Hellenic Association of Insurance Companies

Academic Scholarship Award Academic Scholarship Award for the publication of the paper with title "On the time and aggregate
claim amount until the surplus drops below zero or reaches a safety level in a jump diffusion risk model" at Scandinavian Actuarial
Journal

https://

www.insurancedaily.gr/pa-pei-metaptychiako-stin-analogistik/

SKILLS

R programming / Wolfram Mathematica Programming / Microsoft Office

LANGUAGE SKILLS

Mother tongue(s): Greek

Other language(s):

English

LISTENING B2 READING B2 WRITING B2

SPOKEN PRODUCTION B2 SPOKEN INTERACTION B2
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