Curriculum vitae

Nume si prenume: Zbaganu Gheorghita
Domiciliu: Aleea Zvoristea nr 3, Bloc A42, Sc F, Ap 85, Sector 6 Bucuresti
Telefon domiciliu: 021-778.24.29
Telefon mobil : 0765 326 789
E-mail : gheorghitazbaganu@yahoo.com
Adresa institutiei: Universitatea Bucuresti, Facultatea de Matematica / Informatica, Str Academiei
14, Bucuresti.
Data si locul nasterii: 30 noiembrie 1951, Lugoj, jud. Timis, Romania.
Starea civila: Casatorit, doua fiice (1981, 1985).
Studii: 1970 — Absolvit liceul de cultura generala Ion Neculce, Bucuresti
1975 — Absolvit Facultatea de Matematica, Universitatea din Bucuresti. Titlul lucrarii
de licenta : ”Integrale stocastice fatd de martingale cu indici dubli”. Conducator: Acad Ioan Cuculescu.
1982 — Absolvit facultatea de Filosofie — Istorie, Universitatea Bucuresti (sectia fara
frecventd). Titlul lucrarii de licenta : ”Supozitii ontologice Tn teoria probabilitatilor”. Conducator
stiintific: prof. Dr. Stefan Georgescu.
1987 — Primit titlul de doctor in matematica la Universitatea Bucuresti; Titlul tezei de
doctorat: ”Proprietati de convergenta si structura ale filtratiilor cu indici dubli”. Conducator stiintific:
Acad. Ioan Cuculescu

Locuri de munca ocupate pana in prezent:

1975 - 1978 Analist si inginer de sistem, Intreprinderea de Pompe Bucuresti, ”Aversa”.
1978 - 1990 Matematician, Centrul de Statistica Matematica, Bucuresti

1990 - 1994 Cercetator stiintific, Centrul de Statistica Matematica, Bucuresti.

1994 — 2000 Lector, Universitatea Bucuresti, Facultatea de Matematica - Informatica
2000 — 2005 Conferentiar,Universitatea Bucuresti, Facultatea de Matematica — Informatica
2005 — prezent Profesor Universitatea Bucuresti, Facultatea de Matematica — Informatica

in paralel am mai lucrat cu jumitate de norma la Centrul de StatisticA Matematica, Bucuresti astfel
1994 — 2000 Cercetator stiintific 3

2000 — 2005 Cercetator stiintific 2

2005 - 2014 Cercetator stiintific 1

Domenii de interes pentru cercetare: Teoria probabilitatilor (filtratii, martingale cu indic multipli,
procese stocastice, domindri stocastice, coeficienti de ergodicitate, inegalitati probabilistice, teoria
teoria informatiei (canale de comunicatie, decodoare bayesiene, compararea canalelor de comunicatie)
, teoria masurii, functii reale, teoria riscului (principiul utilitatii medii, preturi de vinzare/cumparare),
teorie ergodica.

Burse, distinctii si premii:
- 1993 — bursa NAS la Universitatea Rockefeller , New York
- 1994-1995 - bursa Fulbright la Universitatea Rockefeller , New York. Adviser: Joel E
Cohen
- 2000 — premiul “Gh.Lazdr” al Academiei Roman pentru cartea  “Comparisons of
Stochastic matrices with applications in Information Theory, Statistics, Economics and
Population Sciences ", scrisa In colaborare cu Joel E Cohen si J. H. B. Kemperman
Membru al urmatoarelor organizatii profesionale
- Asociatia fostilor bursieri Fulbright *Fulbright Alumni”
- SPSR: Societatea de Probabilitati si Statistica din Romania www.csm.ro
- ROMALI : Societatea romand de matematici industriale
Coordonator de proiecte:
Am coordonat 4 granturi de Granturi cercetare fundamentala sau cercetare aplicata n perioada 1996-
2014. Am facut parte ca membru in echipa de cercetare la 10 granturi de cercetare.


http://www.csm.ro/
http://csm.ro/spsr/
mailto:gheorghitazbaganu@yahoo.com
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1. MR3394025 Raducan, Anisoara Maria; Vernic, Raluca; Zbaganu, Gheorghita Recursive

calculation of ruin probabilities at or before claim instants for non-identically distributed claims. Astin
Bull. 45 (2015), no. 2, 421-443.

2. MR3370412 Raducan, Anisoara Maria; Vernic, Raluca; Zbdaganu, Gheorghita On the ruin
probability for nonhomogeneous claims and arbitrary inter-claim revenues. J. Comput. Appl. Math.
290 (2015), 319-333. (Reviewer: Zhenhua Bao)

3. MR3231260 Radulescu, Marius; Radulescu, Constanta Zoie; Zbaganu, Gheorghita A portfolio
theory approach to crop planning under environmental constraints. Ann. Oper. Res. 219 (2014), 243~
264.

4, MR3241235 Zbaganu, Gheorghita; Vernic, Raluca On the fatal shock model. Math. Rep.
(Bucur.) 15(65) (2013), no. 2, 133-143.

5. MR3000764 Agapie, Alexandru; Agapie, Mircea; Zbaganu, Gheorghita Evolutionary
algorithms for continuous-space optimisation. Internat. J. Systems Sci. 44 (2013), no. 3, 502-512.

6. MR2830342 Buiculescu, Mioara; Petrehus, Viorel; Zbaganu, Gheorghita Iterated integrated
tail with periodic hazard rate. Math. Rep. (Bucur.) 13(63) (2011), no. 2, 127-1309.

7. MR2828645 Paltanea, Radu; Zbaganu, Gheorghitd On the moments of iterated tail. Math.
Rep. (Bucur.) 13(63) (2011), no. 1, 65-74. (Reviewer: Noureddine Daili)

8. MR2645119 Zbaganu, Gheorghita On iterated integrated tail. Proc. Rom. Acad. Ser. A Math.
Phys. Tech. Sci. Inf. Sci. 11 (2010), no. 1, 25-32.

9. MR2481772 Zbaganu, Gheorghita; Radulescu, Marius Trading prices when the initial wealth

is random. Proc. Rom. Acad. Ser. A Math. Phys. Tech. Sci. Inf. Sci. 10 (2009), no. 1, 8

10. MR2481182 Rdducan, Ana Maria; Zbdganu, Gheorghita The CM property and comparison of

risk processes. Math. Rep. (Bucur.) 10(60) (2008), no. 3, 277-287. (Reviewer: Anthony G. Pakes)

11. MR2450372 Raducan, Ana-Maria; Lakatos, Laszlo; Zbaganu, Gheorghitd Computable

Lindley processes in queueing and risk theories. Rev. Roumaine Math. Pures Appl. 53 (2008), no. 2-3,

239-266. (Reviewer: Moshe Shaked)

12 MR2468814 Zbaganu, Gheorghita Elemente de teoria ruinei. (Romanian) [Elements of ruin

theory] Balkan Society of Geometers. Monographs and Textbooks, 7. Geometry Balkan Press,

Bucharest, 2007. ii+218 pp. ISBN: 978-973-8381-17-7; 973-8381-17-7 (Reviewer: George Stoica)

13. MR2388552 Lakatos, L.; Zbaganu, G. Waiting time in cyclic-waiting systems. Ann. Univ.

Sci. Budapest. Sect. Comput. 27 (2007), 217-228. (Reviewer: Wojciech M. Kempa)

14. MR2359948 Lakatos, Laszlo; Zbiganu, Gheorghita Comparisons of G/G/1 queues. Proc..
Rom. Acad. Ser. A Math. Phys. Tech. Sci. Inf. Sci. 8 (2007), no. 2, 85-94.

15. MR2355186 Zbaganu, Gh. Convergence properties of optimal predictors. Math. Rep.

(Bucur.) 9(59) (2007), no. 2, 223-241.

16. MR2316804 Zbaganu, Gh. Loss functions, lottery evaluation and premium principles. Math.

Rep. (Bucur.) 8(58) (2006), no. 3, 343-383. (Reviewer: Jon Stene)

17. MR2294885 Zbaganu, Gheorghita On infinite Bernoulli convolutions. Proc. Rom. Acad. Ser.

A Math. Phys. Tech. Sci. Inf. Sci. 7 (2006), no. 3, 177-182. (Reviewer: M. Iosifescu)

18. MR2280472 Zbaganu, Gheorghitd Branching processes and insurance. Proc. Rom. Acad. Ser.

A Math. Phys. Tech. Sci. Inf. Sci. 7 (2006), no. 2, 93-103.

19. MR2189191 Zbaganu, Gheorghita Instantaneous interest rates and hazard rates. Proc. Rom.

Acad. Ser. A Math. Phys. Tech. Sci. Inf. Sci. 6 (2005), no. 1, 31-38. (Reviewer: Jorge Navarro)

20. MR2188117 Zbaganu, Gheorghita Life insurance plans and stochastic orders. Proc. Rom.

Acad. Ser. A Math. Phys. Tech. Sci. Inf. Sci. 6 (2005), no. 2, 105-113. (Reviewer: Fazil A. Aliev)

21. MR2112876 Cohen, Joel E.; Kemperman, Johannes H. B.; Zbaganu, Gheorghe H. A family of

inequalities originating from coding of messages. Linear Algebra Appl. 395 (2005), 1-82. (Reviewer:

Vania D. Mascioni)
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