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Fields of interest
Mathematical models of self-organized criticality, non-equilibrium statistical mechanics, prediction
of extreme events, solar dynamo, mathematical modelling of economic processes

Professional experience

September 1997 – present Institute of Earthquake Prediction Theory and Mathe-
matical Geophysics, Russian Academy of Science, Moscow,
research fellow. Key projects: seismic models, prediction
algorithms.

September 2000 – present Financial Unversity under the Government of Russian
Federation, Moscow, Professor. Key projects: models of spatial
economics, nonlinear analysis of financial time series. Manage-
ment: vice-head of the chair.

2011 (fall)
2012 (fall)

The Institute of Earth Physics of Paris, Visiting Professor.
Key project: nonlinear analysis of solar proxies.

December 1998 – December
1999

International Centre of Theoretical Physics, Trieste, Italy,
long-term visitor,

March 1998 – December 1998 Independent University of Moscow, Assistant Professor

Education in mathematics

2012 Keldysh Institute of Applied Mathematics (Russian
Academy of Sciences), Moscow, D.Sc. (habilitation) in Applied
Mathematics (concerning mathematical models of self-organized
critical systems and their predictability)

November 1994 – November
1997

Moscow State University, Ph.D in Mathematics (concerning
attractors of nonlinear nonautonomous evolutionary differential
equations) under supervision of professor M. Vishik

September 1989 – June 1994 Moscow State University, Department of Mechanics and
Mathematics; Diploma with Honour, GPA = 5.0 of 5.0.
Major in Dynamical Systems, Partial Differential Equations,
Computer Science, Statistics, Stochastic Processes.

Additional education
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2010–2012 New Economic School, Moscow, 3-year summer school pro-
gramm in Spatial Economics

Publications
A handbook, 2 tutorials, and approximately 30 papers in peer-refereed jouranls. Principal papers:

1. Attractors of non-linear elliptic equations with a small parameter, Differ. Equ., 37, 1303 (2001),
2. Crossover Phenomenon and Universality: from Random Walk to Deterministic Sand-Piles, Int. J.

Mod. Phys. C, 16, 1893 (2005), with M. G. Shnirman.
3. Variable predictability in deterministic dissipative sandpile, Nonlin. Processes Geophys., 17, 85

(2010), with M. G. Shnirman.
4. Prediction problem for target events based on the inter-event waiting time, Physica A, 389, 5145

(2010).
5. The BTW mechanism on a self-similar image of a square: A path to unexpected exponents, Physica

A, 391, 15 (2012), with M. G. Shnirman.

Research funding grants

• Russian foundation for basic research (99-01-00304, 02-01-00277, 05-01-00390, 05-05-64384, 08-01-
00784, 08-05-00215, 08-06-00283, 10-06-00282, 11-01-00339, 11-01-00887, 11-01-00892, 11-06-00278)

• Research grant of Ministry of Education and Science of the Russian Federation (2002, 2011-2012)

Teaching experience
Probability and statistics, Linear algebra, Calculus, Introduction to the theory of complex systems,
and others

Principal Conferences Attended
European Geophysical Union General Assembly, Wien, Austria (2000, 2007), Petrovsky International
Conference Differential Equations and Related Topics, Moscow, Russia (2001, 2007), International
Conference of Applied Mathematics and Computing, Plovdiv, Bulgaria (2007), International confer-
ences “Mathematics, Computer, Eduction” Dubna, Russia (2010, 2012).

Computer skills
C, TEX, Math Packages
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