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Personal data

Danish citizenship

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

Email: aro.fi@cbs.dk

Phone: (+45) 3815 3738

Education

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

Cand.scient in Statistics, University of Copenhagen, 2006 (supervisor Professor
Martin Jacobsen).

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

Positions
PhD student, Department of Mathematical Sciences, Aarhus University, Febru-
ary 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 Infor-
mation 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.
Promotion track programme (for full professor), since September 2024.

Center coordinator for Center for Statistics, Department of Finance, CBS, since
January 2025.

Scientific focus areas

Extreme value theory, Lévy—based modelling, statistical methods in efficiency
analysis, financial transfer learning.



Teaching and supervision experience

Lecturer in and responsible for

e 16 undergraduate and graduate course runs in probability theory and
statistics at University of Copenhagen (2011-2017)

e 2 undergraduate course runs at Aalborg University (2017)

e 23 undergraduate and graduate course runs in probability theory, statis-
tics and machine learning at Copenhagen Business School (2017-2025+).

Adjunktpaedagogikum (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/

Nominated for the DSEB Education Award at CBS in 2019, 2021 and 2024.
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.

Co—supervision of PhD student Mads Hebsgaard at Copenhagen Business School
from 2025.

Supervision of 27 master students and 31 bachelor students at Copenhagen
Business School and University of Copenhagen.

Experience with externally funded projects

Principal investigator at Work Project 5: Statistics for stochastic geometry
models, in the CSGB centre (Centre for Stochastic Geometry and Bioimaging,
a Centre of Excellence funded by the Villum Foundation), 2017-2020.

Research Collaboration Programme between SCIENCE and CBS 2019-2020.
Together with Mette Asmild and Dorte Kronborg, 75000 DKK.

Application to Villum Synergy. Title: Development and use of exact tests
for analysis of relative performance. Together with Mette Asmild and Dorte
Kronborg, 2019.

Application to KLIMAFORSK - under the Norwegian research council. Title:
Improved meteorological input data for climate change impact models. Together
with Thordis L. Thorarinsdottir, Cristian Lussana and Peter Guttorp, 2017.



Other scientific experience

Co—organiser of the DSTS two—day—meeting in spring 2015 and fall 2025.

Peer-reviewer for Archiv der Mathematik, Bernoulli, Extremes, Journal of Ap-
plied Probability/Advances in Applied Probability, Journal of Productivity
Analysis, Journal of the Operational Research Society, Statistics and Proba-
bility Letters.

PhD assessment committee member for

e Mikkel Slot Nielsen, Aarhus University, 2019.
e Victor Rohde, Aarhus University, 2020.

e Jakob Thgstesen, Aarhus University, 2023.

External examiner in probability theory and statistics at Danish universities
since 2014.

Chairman of PhD hiring—committee at CBS, 2021 and 2025.
Chairman of assistant professor hiring—committee at CBS, 2025.

Talks given at conferences, workshops and seminars:

e Cornell University, ORIE seminar, April 2010.

e DSTS two—day—meeting, Aalborg, October 2011.

e CSGB seminar, Aarhus, October 2013

e Thiele seminar, Aarhus, October 2014

e CSGB internal workshop, Gl. Vraa Slot, May 2015.

e DSTS two-day—meeting, Novo Nordisk, Bagsveaerd, November 2015.

e CSGB Workshop on Stochastic Geometry, Stereology and their Applica-
tions, Sandbjerg Estate, June 2016.

e CSGB Workshop on Geometry and Stochastics of Nonlinear, Functional
and Graph Data, Rgnne, August 2016.

e DSTS two—day—meeting, Copenhagen, May 2017.

e Seminar arranged by Young Statisticians Denmark, Copenhagen, Septem-
ber 2017.

e Workshop on Diffusion MRI and Stochastic Geometry, Sandbjerg Estate,
January 2019.

e EWEPA conference (European Workshop on Efficiency and Productivity
Analysis), London, June 2019.



Workshop on Stochastic Geometry, Stereology and Image Analysis, Sand-
bjerg Estate, June 2019.

EVA conference (extreme value analysis), Edinburgh, June 2021.

EWEPA conference (European Workshop on Efficiency and Productivity
Analysis), Porto, June 2022.

EWEPA conference (European Workshop on Efficiency and Productivity
Analysis), Faro, June 2024.
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