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Академична кариера

2017- доцент към Институт по математика и информатика, Българска академия
на науките

2015-2017 изследовател по индивидуален грант по програма „Мария Склодовска-
Кюри“, Хоризонт 2020, ЕК, към Институт по математика и информатика,
Българска академия на науките

2017 „доктор на науките“ - научна степен в професионално направление Мате-
матика, специалност „Вероятности и статистика“, защитена към Институт
по математика и информатика, Българска академия на науките

2014-2015 доцент към Институт по математика и информатика, Българска академия
на науките и изследовател по проект АКОМИН към Институт по инфор-
мационни и комуникационни технологии, Българска академия на науките

2012-2014 лектор по вероятности и статистика, University of Reading, Великобритания

2009-2012 Esmee Fairbairn Junior Research Fellow, New College, Оксфорд

2008-2009 постдокторант на Проф. Ж. Бертоан, Лаборатория по вероятности и слу-
чайни процеси, Университет „Пиер и Мария Кюри“, Париж

Образование

2005-2008 образователна и научна степен „доктор“ в областта на теория на вероятнос-
тите, University of Manchester, Великобритания,
тема: “Small time behaviour of Lévy processes,"
ръководител: Проф. Р. Дони

2000-2004 бакалавърска степен по Математика,
Софийски университет „Св. Климент Охридски“

1



Награди

2011 награда на Scopus за млад учен в категория ”Mатематика” за Великобрита-
ния

2007 ”Докторант на годината” към Факултета по инженерни и физически науки,
University of Manchester, Великобритания

2004 ”Св. Св. Кирил и Методий” - студентска награда за отлични постижения в
математиката, Софийски Университет

Грантове и стипендии

2015-2017 индивидуален грант, финансиран от европейската програма за научни из-
следвания и иновации Хоризонт 2020, програма ”Мария Склодовска-Кюри”,
H2020-MSCA-IF-2014, 252 000 лева

2014 съвместен проект от ”Национален фонд за наука”, 99 000 лева

2012 съвместен грант от FNRS subsidy pour Mission Scientifique, Белгия

2011 грант от ”Fondation Phillipe Wiener-Maurice Aanspach” за посещение на
Universite Libre de Brussels, Брюксел, Белгия, 5 000 лева

2005-2008 докторантска стипендия "Overseas Research Scholarship" към University of
Manchester, Великобритания

Международни проекти

2015-2017 индивидуален проект MOCT на тема "Spectral Theory of Non-Selfadjoint
Markov Processes with Applications in Self-Similarity, Branching Processes and
Financial Mathematics", програма „Мария Склодовска-Кюри“, Хоризонт
2020, ЕК

2009-2012 индивидуален проект на тема "Small Time Behaviour of Lévy Processes",
Esmee Fairbairn Junior Research Fellowship, New College, Оксфорд

2011-2012 съвместен проект с Пиер Пати на тема "Exponential Functionals and Spectral
theory", Universite Libre de Brussels, Брюксел

Научни интереси

вероятности и стохастични процеси

процеси на Леви и Марковски процеси; теория на флуктуациите на процеси
на Леви

спектрална теория на Марковските процеси

математическо моделиране на движение на частици - аномални дифузии

Монте-Карло методи за квантовата механика
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Езици и компютърни умения

Езици: английски - работно ниво (писмен и говорим); испански - начално ниво;
френски - начално ниво

Програмиране: Java - добро владеене; MatLab - добро владеене; Python - начинаещ
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of exponential functionals of Lévy processes”, Electron. J. of Probab. 17, No.8,

4



1–35, IF: 0.785

[11] Doering, L. and Savov, M. (2011) “(Non) Differentiability and asymptotics
for renewal densities of subordinators”, Electron. J. of Probab. 16, No.17,
470–503, IF: 0.790

[10] Chan, T., Kyprianou A. and Savov, M. (2011) “Smoothness of scale
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Статии в рецензия

[1] Palejev, D. and Savov, M. (2020+) “On the convergence of the Benjamini-
Hohcberg procedure”

[2] Barker, A. and Savov, M. (2020+) “Bivariate Bernstein-Gamma functions
and moments of exponential functionals of subordinators ”

Конференции участия

2020 “Bernstein-gamma functions in the theory of stochastic processes and beyond”,
(plenary talk), Mathematics Days in Sofia, Sofia, Bulgaria - ако не се отло-
жи поради пандемията

2020 “Stochastic Processes under Constraints”, (invited talk), Oberwolfach, Germany
- ако не се отложи поради пандемията

2018 “Fractional diffusion of variable order and anomalous aggregation phenomenon”,
(invited talk), Workshop of North Rheine-Westphalia on Stochastic processes,
Paderborn, Germany

2018 “Fractional diffusion of variable order and anomalous aggregation phenomenon”,
(invited talk), International Summer Conference on Probability and Statistics,
Pomorie, Bulgaria

2017 “Bernstein-Gamma functions and exponential functionals of Lévy processes”,
(invited talk), Workshop on Lévy processes and time series: in honour of Peter
Brockwell and Ross Maller, Ulm, Germany

2016 “Brownian motion”, (invited educational talk), UCHIMI’16, Blagoevgrad,
Bulgaria

2016 “Bernstein-Gamma functions and exponential functionals of Lévy processes”,
(invited talk), 4th Workshop on Fractional Calculus, Probability and Non-Local
Operators: Applications and Recent Developments FCPNLO 2016, Bilbao, Spain

2016 “Bernstein-Gamma functions and exponential functionals of Lévy processes”,
(invited talk), 8th International Conference on Lévy processes, Angers, France

2016 “Transience and recurrence of a Brownian path with limited local time”, (invited
talk), Stochastic processes under constraints, Augsburg, Germany

2016 “Bernstein-Gamma functions and their applications in probability theory”,
(keynote lecture), 17th International Summer Conference on Probability and
Statistics ISCPS’16, Pomorie, Bulgaria

2015 “The spectral theory of generalized Laguerre semigroups and its applications to
positive self-similar Markov processes”, (plenary talk), International Congress of
Mathematics MICOM-2015, Athens, Greece

2015 “The spectral theory of generalized Laguerre semigroups and its applications
to positive self-similar Markov processes”, (plenary talk), Adventures in Self-
Similarity, Cornell, USA

2015 “Recent developments in exponential functionals of Lévy processes”, 44 Spring
Conference of the Society of Bulgarian Mathematicians, Camchia, Bulgaria
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2015 “Some thoughts on spectral theory of non-self-adjoint Markov processes with
emphasis on the class of Laguerre semigroups.”, Belgium Luxemburgh seminar
in probability, Liege, Belgium

2014 “Brownian motion with limited local time”, invited speaker, Persistence
probabilities and related fields, Darmstadt, Germany

2013 “Some spectral properties for a class of non-self-adjoint operators related to
Markov processes”, From Spectral Gaps to Particle Filters, Reading, UK

2013 “Some spectral problems associated to non-self-adjoint selfsimilar semigroups”,
invited speaker, 7th International Conference on Lévy Processes, Wroclaw,
Poland

2012 “Eigenvalue expansions of invariant Feller-Lamperti semigroups generated by
non-local, non-selfadjoint operators via intertwining approach”, invited speaker,
Workshop on Lévy processes and Their Applications, University of Zurich,
Switzerland

2012 “Lévy perpetuities”, invited speaker, Workshop IPAS, Brussels, Belgium

2011 “Exponential functionals of Lévy processes”, invited speaker, Conference on Self-
Similarity and Related Fields, Le Touquet, France

2011 “Exponential functionals of Lévy processes”, invited speaker to a contributed
session, 35th Conference on Stochastic Processes and their applications, Oaxaca,
Mexico.

2010 “Exponential functionals of Lévy processes”, invited speaker, Workshop on Lévy
processes and Their Applications, University of Zurich, Switzerland

2010 “Lamperti representation of self-similar Markov processes”, invited speaker, 6th
International Conference on Lévy Processes, Dresдen, Germany

2009 “Right Inverses of Lévy processes”, invited speaker to a special session, 34th
Conference on Stochastic Processes and their applications, Berlin, Germany

2008 “Laws of Iterated Logarithms for Lévy processes at small times”, invited speaker,
Workshop on Risk Modeling and High Frequency Data, Munich, Germany

Семинари участия

2018 “Bernstein-Gamma functions and exponential functionals of Lévy processes”,
seminar talk, Probability Seminar of University of Bielefeld, Bielefeld, Germany

2017 “Bernstein-Gamma functions and exponential functionals of Lévy processes”,
seminar talk, Probability Seminar of University of Manchester, Manchester, UK

2017 “Bernstein-Gamma functions and exponential functionals of Lévy processes”,
seminar talk, University of Naples, Naples, Italy

2016 “Bernstein-Gamma functions and exponential functionals of Lévy processes”,
National Stochastics Seminar, BAS, Sofia, Bulgaria

2015 “Spectral theory of the generalized semigroups of Laguerre and some applications
in the theory of the positive self-similar Markov processes”, National Stochastics
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Seminar, BAS, Sofia, Bulgaria

2014 “Recent developments for exponential functionals and some possible implications
for pricing Asian options”, Vienna Seminar in Mathematical Finance and
Probability, Vienna, Austria

2014 “Brownian motion with restricted local time at zero”, National Stochastic
Seminar, BAS, Sofia, Bulgaria

2013 “Spectral Expansions and Intertwining of Semigroups”, London Mathematical
Analysis Seminar, Imperial College, London, UK

2011 “Factorization of Exponential Functionals”, Probability Seminar of Paris 6, Paris,
France

2011 “Factorizations of Exponential Functionals”, Probability Seminar of Fields
Institute, Toronto, Canada

2010 “Some Results on Box Dimensions of Subordinators”, CIMAT Probability
Seminar, Guanajuato, Mexico

2010 “Some Results on Box Dimensions of Subordinators”, UNAM Probability
Seminar, Mexico city, Mexico

2010 “Some Applications of Duality for Lévy Processes in a Half-line”, Stochastic
Analysis Seminar, Oxford, UK

2010 “Some Applications of Duality for Lévy Processes in a Half-line”, ULB Seminar
Meeting, Brussels, Belgium

2010 “Right Inverses of Lévy Processes”, Seminar meeting, Oxford, UK

2010 “Right Inverses of Lévy Processes”, Seminar meeting, Braunschweig, Germany

2009 “Right Inverses of Lévy Processes”, Seminar meeting, Bath, UK

2008 ‘‘Laws of Iterated Logarithms for Lévy processes at Small Times”, Probability
Seminar of Paris 6, Paris, France

2008 “Laws of Iterated Logarithms for Lévy processes at Small Times”, Seminar
Meeting, TU-Vienna, Austria

2008 “Laws of Iterated Logarithms for Lévy processes at Small Times”, EURANDOM,
Eindhoven, Holland

May 12, 2020
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