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Grants, honors & awards
2015 DFG research grant BA 5484/1 “Rough stochastic volatility and related topics”
2016 DFG research unit FOR 2402 “Rough paths, stochastic partial differential equations and

related topics”
2018 Continuation of DFG research unit FOR 2402 “Rough paths, stochastic partial differential

equations and related topics”
2019 DFG cluster of excellence MATH+ project EF1-5 “On robustness of deep neural networks”
2019 DFG cluster of excellenceMATH+project AA4-2 “Optimal control in energymarkets using

rough analysis and deep networks”, renewed 2021
2020 DFG International Research Training Group IRTG 2544 “Stochastic Analysis in Interac-

tion”
2021 DFG cluster of excellence MATH+ project EF1-13 “Stochastic and Rough Aspects in Deep

Neural Networks”
2022 DFG cluster of excellence MATH+ project “Volatile Electricity Markets and Battery Stor-

age: A Model-Based Approach for Optimal Control”
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