CURRICULUM VITAE

Luca Pelizzari

Postdoctoral researcher | University of Vienna
Department of Statistics and Operations Research

luca.pelizzari@univie.ac.at
github.com/lucapelizzari
Swiss citizen | Born 14 January 1996, Thun (Bern)

Research interests

Stochastic analysis; rough paths and signatures; stochastic Volterra equations; volatiltiy models.
Academic positions

Oct 2025-present Postdoctoral researcher
University of Vienna
Research group of Christa Cuchiero.

Apr-Sep 2025 Postdoctoral researcher
WIAS and TU Berlin
Research groups of Peter Bank and Christian Bayer.

Member of CRC/TRR 388, Project B03.
Sep 2022-April 2025 Doctoral researcher
WIAS and TU Berlin
Supervised by Christian Bayer and Peter Friz.

Education
2022-2025 Ph.D. in Mathematics
TU Berlin
Supervisors: Christian Bayer and Peter Friz.
External examiners: Antoine Jacquier and Josef Teichmann.
Final grade: 1.0 (summa cum laude).
2020-2022 M.Sc. in Mathematics

ETH Zurich
Supervisor: Dylan Possamai.
Major in Mathematics (90 ECTS). Final grade: 5.88.

2016-2020 B.Sc. in Mathematics

University of Zurich
Major in Mathematics (150 ECTS); minor in Banking & Finance (30 ECTS).

Final grade: 5.5.

Sep-Dec 2019 Exchange semester in Mathematics
University of Birmingham, United Kingdom

Research affiliations

Doctoral studies MATH+ Project AA4-2

Member

Optimal Control in Energy Markets Using Rough Analysis and Deep Networks.
Since Jul 2024 IRTG-2544: Stochastic Analysis in Interaction

Associated member of the graduate school


mailto:luca.pelizzari@univie.ac.at
https://github.com/lucapelizzari

Luca Pelizzari

Teaching

Current teaching

Winter 2026/27

Upcoming teaching
Summer 2027

Summer 2027

Supervision

Aug 2024-Aug 2025

Curriculum vitae

Statistical learning with high-dimensional data
University of Vienna | Lecturer

Stochastic Analysis
University of Vienna | Lecturer

Mathematical Optimization
University of Vienna | Co-lecturer, with Anna Kwossek

Master’s student co-supervision
TU Berlin
Jointly with Christian Bayer.

Earlier teaching and research assistance

Summer term 2026

Nov 2025-Jan 2026

Jan-Apr 2025

Feb-Sep 2022

Sep 2021-Jan 2022

Aug 2018-Aug 2021

Sep 2020-Feb 2021

Feb-Jun 2020

Sep 2018-Jun 2019

Probability 1

University of Vienna | Exercise course

UE Statistics 1

University of Vienna | Exercise course
Insurance Mathematics

TU Berlin; Teaching assistant and deputy lecturer.
Lecturer: Lukas Liithrath.

Probability Theory & Statistics
ETH Zurich; Teaching assistant.
Lecturer: Vincent Tassion.

Probability Theory

ETH Zurich; Teaching assistant.
Lecturer: Wendelin Werner.

Research and teaching assistance
University of Zurich; Assistant.
Lecturer: Christiane Barz.

Lineare Algebra fiir Naturwissenschaften
University of Zurich; Teaching assistant.

Lecturer: Jean Bertoin.

Stochastik fiir Naturwissenschaften
University of Zurich; Teaching assistant.
Lecturer: Christoph Luchsinger.
Analysis fiir Naturwissenschaften
University of Zurich; Assistant.

Lecturer: Christoph Luchsinger.



Luca Pelizzari

Academic service

Referee activity

Journals

Event organisation

1Jul2026

1Jul 2024

24-26 Jun 2024

Curriculum vitae

Electronic Journal of Probability

The Annals of Applied Probability
Stochastic Processes and their Applications
Mathematical Finance

SIAM Journal on Financial Mathematics

Path-dependent and signature modeling in finance
Mini-symposium, 13th Bachelier World Congress, Bologna, Italy.
Co-organised with Christa Cuchiero.

Developments in Computational Finance and Stochastic Numerics
Honouring John Schoenmakers on the occasion of his retirement.
WIAS, Berlin, Germany.

19th Berlin—Oxford Young Researchers Meeting on Applied Stochastic

Analysis
WIAS, Berlin, Germany.

Languages and technical skills

Languages

Programming
Scientific writing

Office software

German: native. English: very good written and spoken proficiency (C1 level). French:
good written and spoken proficiency (DELF B2 level).

Python: very good knowledge. MATLAB and R: good knowledge.
EIEX: very good knowledge.

Microsoft Word, PowerPoint and Excel: very good knowledge.

Earlier education and qualifications

2015-2016

2014-2015

2011-2014

2008-2010

Federal A-level examination (Matura), WKS Bern.
Full-time Passerelle programme.

Federal commercial professional baccalaureate, WKS Bern. Full-time.
Federal Diploma of Vocational Education and Training (EFZ), Wirtschaftsmittelschule

Thun Schadau. Focus on economics.
Secondary school, OS Progymatte Thun.
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