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Objective 

 

I have recently submitted a thesis fulfilling the requirements, pending acceptance, of a degree of Doctor of Philosophy at 

the University of Sydney, in the Discipline of Finance of the Economics and Business Faculty. This thesis was completed 

in exactly three years which was exactly on schedule and I am interested in continuing similar mathematical and research 

work in an academically stimulating and friendly environment. 

 

Personal Attributes 

 

Conservative, disciplined, motivated, and diligent. 

 

Education 

 

Bachelor of Commerce – Actuarial Studies (Honours) 

Bachelor of Science – Statistics 

Doctor of Philosophy – Finance (thesis submitted) 

 

Profile 

 

Academic Career 

 

o Tertiary entrance from technical college, the Sydney Institute of Technology (SIT) 

course winner 

first in calculus 

first in advanced mathematics 

first in further statistics 

o Macquarie University graduate holding a double degree of Bachelor of Commerce majoring in actuarial studies 

and Bachelor of Science majoring in statistics from the Division of Economics and Financial Studies; 

o An honours thesis in actuarial studies that developed theory that is the first of its kind in the world; 

o Submission of a PhD thesis for a doctorate in finance from the Economics and Business Faculty of the Universi-

ty of Sydney for which I was a recipient of a Faculty Scholarship; this thesis is a handbook that will guide my-

self and others in professional work in the years ahead and serve me in my future professional career as an ad-

vanced handbook in modelling financially contingent outcomes. 

 

Discussion 

 

Having completed the double degree in actuarial studies and statistics in 2006, I commenced an honours year in actuarial 

studies as a continuation of studies at Macquarie University. Entrance to this prestigious research year being the result of 

consistent work and an accumulation of knowledge obtained with autonomous curricular and extra-curricular study and a 

mature attitude. 

 

This research year produced a thesis in excess of 30,000 words and 59 professional diagrams and figures. Much standard 

theory was covered and further built upon resulting in a new demographic theory and expert insight into the process of 

demographic transition that is being experienced by the developed economies. This theory and insight, most notably the 



log-normal theory of mortality, was developed with the specific goal of contributing to the actuarial knowledgebase in 

order to give greater scientific skill and array of technique to actuarial calculation and methodology for insurance and 

pension systems. The theory is currently being adopted into University and Professional syllabi across the world and is 

about to become a major theme in the related journals. It is expected that the theory will also go on to flow through into 

related fields, such as standard demography, once the results are translated into common language that can be understood 

by professionals outside the actuarial field. Additionally, and not entirely selflessly, the research gave many leads for 

further research for those that may decide to follow on from where my research closed due to the word and page limits of 

an undergraduate thesis. 

 

Following completing my studies at Macquarie, I applied, through proposal, and was accepted into a PhD at the Univer-

sity of Sydney within the Faculty of Economics and Business. My decision to apply and subsequently attend the Univer-

sity of Sydney was due to the fact that it is rated as the top research University in Australia and one of the leading re-

search Universities in the world. Commencing in the Discipline of Finance, I was awarded a Faculty Scholarship that 

funded my research activities throughout the tenure of my candidature. The thesis was completed and submitted in exact-

ly three years and I believe that the doctoral research, as found in the thesis, has produced results on an order that exceeds 

that of my undergraduate thesis and has wide ranging and global implications that will improve the technical practices of 

practitioners of mathematical finance and related mathematical disciplines as well as that of pure math and mathematical 

statistics. Two of the most significant features of the PhD thesis identifying explaining the statistical bias in the Black-

Scholes option valuation formula
1
, providing a statistically sound correction, and the development of the discrete and 

continuous calculus of diffusion of arbitrary order which is a generalization of the calculus of Newton and Leibniz ex-

tended to stochastic variables. There are many other groundbreaking results and theory developments. 

 

At the beginning of both of the research candidatures of the actuarial honours and the finance doctorate, I was completely 

confident, with acceptance into these privileged and highly regarded opportunities, that the academic output of my re-

search regarding successfully reaching the required standard would be achieved. This confidence stemmed, not through 

arrogance, but from the ability to adeptly and professionally work with random variables and contingencies allowing 

randomness to be modelled and managed in a practical and easy to understand manner. These are precisely the skills that 

have been developed through an actuarial and statistical academic background and independent autonomous study. 

 

I believe that the two successive theses have put myself at the forefront of global research and the findings of my re-

search, as embodied in these two theses, are expected to influence the related literature and the methodological position-

ing, viewpoints and practices of the vocations of finance and life-insurance, both from an academic standpoint as a con-

tributor to the pedagogical teachings and syllabi that students of these vocations study, learn, and eventually apply as 

well as in terms of industry practice. 

 

Skills 

 

Skill Set 

 

A thorough knowledge of, and current competence in, all of the technical aspects taught during the years of actuarial 

studies and statistics at Macquarie University and consistent independent and autonomous extra-curricula studies in 

mathematics and mathematical statistics as well as research practice such as researching journals. These include, but are 

not limited to; 

 

Actuarial, Mathematical, and Statistical 

o mathematical statistics including statistical reasoning and familiarity with the important statistical distributions; 

o a solid foundation in statistical concepts relating to inferential procedures; 

o up to date knowledge of actuarial technique and the syllabus of the IAAust. 

Computing 

o intermediate to advanced computing and programming competencies with Microsoft Word, Microsoft Excel, 

Latex, Minitab, SPSS; C++, S-Plus, Matlab, Mathematica, and SAS; 

o some experience with Java and Visual Basic. 

Background, Support, and General 

o a background in other disciplines such as economics and accounting; 

o an understanding of how different aspects of one or more of the above are brought together to solve standard 

and non-standard problems that may be encountered in a practical setting. 

                                                           
1
 and everything that this entails, such as explaining the volatility smile – the volatility has been taking up the slack for a 

mis-specified log-mean and the curvature in the smile or smirk has arisen from the point at which the expiry transition 

distribution is truncated at the exercise price. 



 

Discussion 

 

Mathematical statistics is central to my technical expertise. This provides a foundation for analysis of insurance and fi-

nancial contingencies, and other fields such as operations research, by means of stochastic calculus as well as standard 

statistical method. This grounding means that problems that concern the analysis of systems that unfold with uncertainty 

are the focus of this skill set, problems which may be found most difficult to quantify and model in practice since such 

problems are not modular and require mathematical judgement and intuition regarding statistical uncertainty. Stochastic 

methodology can obviously also incorporate deterministic processes of pure math and dynamic systems. 

 

Such a skill set, in practice, requires computational methods in which programs and programming platforms are required 

to implement the theory – from data collection, data understanding, data processing, derivation of results and the report-

ing of those results. Competencies in computing, in various levels of expertise, cover the majority of the standard pro-

gramming languages in use today including C++, Java, and Visual Basic, and the statistical packages Minitab, SPSS, and 

SAS and mathematical programming platforms such as S-Plus, Mathematica, and Matlab. I have at minimum, compe-

tence in each of the Microsoft office packages including Word (for writing reports, running macros, and graphics), Excel, 

and some experience of Access as well as Latex specifically designed for mathematical typesetting and graphics. 

 

Understanding the context within which such models are required depends upon the fundamentals such as accounting 

methodology and economic views of thought and analysis –including the overall bigger picture such as the macro-

environment and regulatory systems as well as the fine detail such as the micro-environment and specific compliance 

issues. I believe that my skill set is up to the task on both of these fronts. Understanding of these foundation subjects, as 

well as parallel subjects, are also required for the effective communication with other professionals that may be involved 

with a specific project such as auditors, regulators, and superiors such as management or the board – a thorough and an 

active effort is made to keep knowledge of these areas current. 

 

Current Interests 

 

Conceptual interests 

 

o actuarial mathematics, including classical theory such as commutation function life insurance mathematics and 

more modern theory such as recursive methods for modeling losses in general insurance; 

o actuarial demographic mathematics (now well complemented by the log-normal theory of mortality, thanks to 

my Actuarial Honours thesis); 

o computing for actuarial applications; 

o regulation, compliance, and reporting philosophies; 

o integration, Laplace transforms, and Fourier methods. 

 

Personal interests 

 

o weights and cardiovascular fitness; 

o cinema and documentaries. 

 

Discussion 

 

My personal interests are centred around keeping my knowledge current and keeping my skill set competitive. I continu-

ally seek to further and advance by professional expertise for both personal satisfaction and to better serve an employer 

or supervisor and the relevant institution. I spend my leisure time keeping fit in order to best serve and operate at a peak 

level. I enjoy mathematics for leisure – this includes high school mathematics, classical actuarial mathematics, probabil-

ity and calculus. With an eye to maintaining a sound general knowledge, I also spend time looking into various other 

topics unrelated to those discussed so far, such as general science or geography or cultural studies (since it is culture that 

is the basis for civilized society) or whatever may catch my attention, albeit on a selective basis since every activity has 

an opportunity cost. I believe that this helps to make myself a well rounded and balanced person that seeks to maintain 

impartiality in personal affairs. Further, I believe that this makes myself an ideal person and professional to contribute 

towards the stewardship and the improvement of outcomes for my employer and the institution that we serve. 

 

Work Ethic 

 

With reference to my academic background, roles that I am suited relate to independent reading and bookwork, and sed-

entary, autonomous mathematical and computing work. I have the ability to work in solitude for long periods requiring 



only space for concentration and the resources on which the work depends and builds such as information updates and 

data feeds. As such, I have a preference for autonomous roles although I welcome working in a team provided that the 

team members have a requisite level of motivation, diligence, and professionalism. I place priority in putting the interest 

of the institution over outside commitments and hope to have personal attributes that best serve these interests including 

impartiality in personal affairs, adept qualitative reasoning with the numerical and quantitative skills to handle technicali-

ties as they arise. 

 

Personal Goals 

 

My academic goals relate to the continual advancement of my professional expertise and competence as a mathematician. 

I also have a view to steering my energies toward the study of quantum mechanics, as a result of the calculus of my the-

sis, and taking an interest in relativistic mechanics and understanding the differences between the two theories. 

 

Goals of association relate to contributing to the pedagogical teachings and syllabi of the actuarial profession and the 

mathematics of finance and insurance, ensuring that I always act in a way consistent with the written standards and code 

of conduct, and try to contribute to the repute of my colleagues as intelligent and learned professionals subject to the 

written standards and code of conduct. 

 

I hope to widen my philanthropic goals as they become more realistic as my means widens and when and if benefit ac-

crues from the consistent restraint, diligence, hard work and good seeds that have hopefully been sown. I am of the belief 

that mankind’s woes can be cured with intelligence, learning, and the progress of science, and that ones own potential is 

directly related to the potential that one contributes to others. My philanthropic goals will be guided by this belief. I hope 

to continually be thinking about things and putting seed ideas to use for the benefit of myself and others through the dis-

cerning sharing of knowledge. 

 

I fully recognise and acknowledge the privilege of researching the vocation of mathematics at this level within the con-

text of finance and insurance, and all of the beneficial years of learning and scholarship at the public institution of Uni-

versity. I also recognise both a present and a future responsibility to society whose Universities serve to better and im-

prove. This is, and continues to be, an overriding understanding and guiding principle in the activities and work that I 

choose to involve myself in and the goals and ambitions that I set for myself. 



 

Macquarie University Results 

Year Unit Subject Mark Grade  

2007 ACST490 Actuarial Honours 68 H22  

2007 ACST400 Actuarial Control Cycle II 62 P Pass 

2006 STAT373 Design of Surveys and Experiments 89 HD High Distinction 

2006 STAT378 Statistical Computing 99 HD High Distinction 

2005 ACCG352 Applied Portfolio Management 71 CR Credit 

2005 ACST401 Actuarial Control Cycle II 36 F Fail 

2005 ACST305 Asset & Liability Management 82 D Distinction 

2005 STAT328 Market Research & Forecasting 78 D Distinction 

2005 STAT371 Modern Statistical Concepts  99  HD High Distinction 

2005 STAT279 Operations Research I  79 D Distinction 

2005 COMP115 Intro to Computer Science  78 D Distinction 

2005 ACST400 Actuarial Control Cycle I  60 P Pass 

2005 ECON201 Macroeconomic Analysis 77 D Distinction 

2004 ACST345 Contingent Payments 71 CR Credit 

2004 STAT395 Biostatistics and Epidemiology 89 HD High Distinction 

2004 STAT411 Generalized Linear Models 83 D Distinction 

2004 ACST300 Insurance & Superannuation Practice 56 P Pass 

2004 ACST344 Survival Models 69 CR Credit 

2004 ACST399 Mathematical Theory of Risk 86 HD High Distinction 

2003 ACST243 Actuarial Modelling 67 CR Credit 

2003 ECON201 Macroeconomic Analysis 20 FA Failed Absent 

2003 STAT271 Statistics I 76 D Distinction 

2003 ACST200 Mathematics of Finance 78 D Distinction 

2003 ECON110 Macroeconomic Principles 68 CR Credit 

2003 STAT272 Probability 79 D Distinction 

2002 ACCG101 Accounting 1B 86 HD High Distinction 

2002 ACST211 Combinatorial Probability 89 HD High Distinction 

2002 ACCG100 Accounting 1A 80 D Distinction 

2002 ACST151 Introduction to Actuarial Studies 82 D Distinction 

2002 STAT171 Statistical Data Analysis 83 D Distinction 

2001 ACST101 Technqs & Elements of Finance 86 HD High Distinction 

2001 ECON111 Microeconomic Principles 72 CR Credit 

2001 MATH133 Mathematics IB (Advanced) 66 CR Credit 

 



 



 











 


