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Personal data

Danish citizenship

Postal Address: Department of Finance, Copenhagen Business School, Solbjerg
Plads 3, 2000 Frederiksberg.

Email: aro.fi@chs.dk

Phone: (+45) 3815 3738

Education

BSc in Mathematics and Statistics, University of Copenhagen, 2003.

Cand.scient in Statistics, University of Copenhagen, 2006 (advisor Professor Mar-
tin Jacobsen).

PhD in Statistics, Department of Mathematical Sciences, Aarhus University,
February 2010 (advisor Professor Sgren Asmussen). Thesis title: Ruin problems
and tail asymptotics.

Positions
PhD student, Department of Mathematical Sciences, Aarhus University, February
2007- January 2010.

Postdoc in Statistics, Department of Mathematical Sciences, Aarhus University,
February 2010 — January 2011.

Visiting Scholar at Cornell University, USA, March 2010 — July 2010 (visiting
Professor Gennady Samorodnitsky, School of Operations Research and Informa-
tion Engineering).

Assistant professor in statistics, University of Copenhagen, January 2011 — March
2017.

Associate professor in statistics, Aalborg University, April 2017 — June 2017.

Associate professor in statistics, Copenhagen Business School, since July 2017.



Teaching and supervision experience

Lecturer in and responsible for 16 undergraduate and graduate course runs in
probability theory and statistics at University of Copenhagen (2011-2017), 2
undergraduate course runs at Aalborg University (2017) and 14 course runs at
Copenhagen Business School (2017-2023).

Adjunktpeaedagogikum (Higher Education Teaching), University of Copenhagen,
2014.

Received the yearly teaching award from University of Copenhagen: ”The Har-
ald”, 2015.
http://www.math.ku.dk/english/about/news/harald_prize/

Co—supervision of PhD student Mads Stehr at Aarhus University 2017-2020.

Co—supervision of PhD student Oliver Hellum at Copenhagen Business School
from 2022.

Supervision of 23 master students and 18 bachelor students.

Produced teaching material for “Gymnasieskolernes Leererforening”, 2018.

Other scientific experience

Principal investigator at Work Project 5: Statistics for stochastic geometry mod-
els, in the CSGB centre (Centre for Stochastic Geometry and Bioimaging, a
Centre of Excellence funded by the Villum Foundation) (since January 2017).

Co-organiser of the DSTS two-day-meeting in spring 2015.

Peer-reviewer for Journal of Applied Probability /Advances in Applied Probabil-
ity.

PhD assessment committee member for

e Mikkel Slot Nielsen, Aarhus University, 2019.

e Victor Rohde, Aarhus University, 2020

External examiner in probability theory and statistics at Danish universities
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