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Columbia UniversityEducation

Ph.D. Degree in Statistics, 2003 - awarded with distinction. Advisor I. Karatzas

Vienna University of Technology and University of Zagreb

M.Sc. Degree in Mathematics, 1999. Advisors W. Schachermayer and Z. Vondraček

University of Zagreb

B.Sc. Degree in Mathematics, 1997

United World College of the Adriatic, Italy

International Baccalaureate, 1993

NSF Grant (sole PI) Three Topics in Stochastic Analysis: Kyle’s model, Systems of BSDEsGrants

and Superrough volatility (DMS-2307729), Sole PI, $441,331, 2023-2026

NSF Grant (sole PI) Systems of Backward Stochastic Differential Equations and Applications

in Stochastic Financial Equilibrium Theory (DMS-1815017), Sole PI, $376,581, 2018-2022

NSF Grant (sole PI) Stochastic Equilibria and Related Topics in Financial Mathematics

(DMS-1516165) $346,996 2015-2018

NSF Conference Grant (co-PI) Workshop on Probability, Control and Finance (DMS-

1204036), $45,000 2012-2013

NSF Collaborative Research Grant (co-PI) Kinetic Description of Emerging Challenges in

Multiscale - Problems of Natural Sciences (DMS-1107465) $1,000,000, 2012-2017
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NSF Conference grant (co-PI) Workshop on Stochastic Analysis in Finance and Insurance

(DMS-1108593), $40,000, 2011-2012

NSF CAREER grant (sole PI) Equilibria and Stability in Financial Markets (DMS-0955614),

NSF CAREER grant, sole PI, $500,000, 2010-2015

“The Unity Through Knowledge Fund” Grant (co-PI) Worldwide Distributed Computing

in Molecular Biology, $252,724, 2008-2010

NSF Grant (sole PI) Stochastic Modeling and Methods in Financial Equilibrium Theory

(DMS-0706947), $179,953, 2007-2010

Publications

(submitted or in

preparation)

[1] F. Argentieri and G. Žitković (2025) “A particle system with proximity aversion.” In

preparation.

[2] G. Žitković (2025) “Representations of Feller random measures via superprocesses and

SPDEs with Lévy-type operators.” In preparation.

[3] T. Pace and G. Žitković (2024) “Convergence of nonhomogeneous Hawkes processes and

Feller random measures.” Submitted for publication.

[4] T. Taillefumier and G. Žitković (2024) “A scaling limit for additive functionals.” Submitted

for publication.

Publications
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accepted for

publication)
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Finance and Stochastics, 29(4):1195–1231.

[2] S. Biagini and G. Žitković (2024) “Representation of random variables as Lebesgue

integrals.” Bernoulli, 30(3):1878–1893.

[3] J. Jackson and G. Žitković (2022) “A characterization of solutions of quadratic bsdes and

a new approach to existence.” Stochastic Processes and their Applications, 147:210–

225.
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gular quadratic BSDEs.” SIAM Journal on Control and Optimization, 60(3):1642–1666.

[5] C. Kardaras, H. Xing, and G. Žitković (2022) Incomplete Stochastic Equilibria with

Exponential Utilities Close to Pareto Optimality, pages 267–292. Springer International

Publishing, Cham.
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and Stochastics, 24:565–599.
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Finance and Stochastics, 24:359–382.
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1621.
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[14] J. Choi, M. Sirbu, and G. Žitković (2013) “Shadow prices and well-posedness in the

problem of optimal investment and consumption with transaction costs.” SIAM Journal

of Control and Optimization, 51(6):4414–4449.

[15] C. Kardaras and G. Žitković (2013) “Forward-convex convergence of sequences of

nonnegative random variables.” Proceeding of the American Mathematical Society,

141:919–929.

[16] K. Larsen and G. Žitković (2013) “Utility maximization under convex portfolio con-

straints.” Annals of Applied Probability, 23(2):665–692.
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Finance and Stochastics, 16(2):177–206.
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pricing in incomplete markets.” Mathematical Finance, 20(3):411–446.
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[28] K. Larsen and G. Žitković (2008) “On the semimartingale property via bounded loga-

rithmic utility.” Annals of Finance, 4(2):255–268.
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[31] G. Žitković (2006) “Financial equilibria in the semimartingale setting: complete markets

and markets with withdrawal constraints.” Finance and Stochastics, 10(1):99–119.
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Postdocs at UT Austin, Department of Mathematics (supervisor):Graduate and

Postgraduate

Advising
· O. Mostovyi (PhD: Carnegie Mellon University, advisor D. Kramkov) - supervised jointly
with M. Ŝırbu,

· K. Weston (PhD: Carnegie Mellon University, advisor D. Kramkov) - supervised jointly
with M. Ŝırbu,

· G. Wu (PhD: University of California Berkeley, advisors C. Evans and X. Guo)
· S. Summersille (PhD: University of California Berkeley, advisor Y. Perez) - supervised
jointly with L. Caffarelli

· G. Brunick (PhD: Carnegie Mellon University, advisor S. Shreve) - supervised jointly with
M. Ŝırbu

Ph.D. students at UT Austin, Department of Mathematics (advisor):

· F. Argentieri (current)
· A. Ranjbar (current)
· T. Pace (graduated April 2024: employment Lee College )
· J. Jackson (graduated Aug 2023: employment University of Chicago, Dickinson Instruc-
tor)

· R. Fayvisovich (graduated Aug 2018: employment: WorldQuant),
· P. Goswami (graduated: Aug 2015: further education: Resident Physician and Radiol-
ogy Resident, Penn Medicine, University of Pennsylvania Health System)

· J. Li (graduated: Aug 2015; employment: Facebook),
· J. Choi (co-advised with M. Ŝırbu; graduated June: 2012; employment: associate pro-
fessor, UNIST, Korea)

· Y. Zhao (graduated: May 2012; employment: Salesforce, San Francisco)
· A. DiTanna (graduated: May 2009; employment: Goldman Sachs)
· M. Anthropelos (graduated: Dec 2008; employment: associate professor, University of
Piraeus, Greece)

National Science Foundation:Service

· NSF Panelist (several applied math/probability panels — the last one in the spring of
2025, two Career panels, one special panel)

Editorial boards:

· Associate Editor for Finance and Stochastics (since 2009)
· Associate Editor for Mathematical Finance (2013-2019)

Book reviewing: Springer Verlag, Cambridge University Press, Princeton University Press,

MAA Book Reviews


