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Títulos 
Licenciado en Física  
Universidad Central de Venezuela, 1963-1967 
Ph. D in Mathematics 
University of California at San Diego, 1971-1975. 
 
Cargos Académicos 
Profesor Titular (desde 1983) en la Escuela de Física y Matemáticas, Facultad de Ciencias, 
Universidad Central de Venezuela.  
Profesor Titular ( Sept. 1998 – Sept. 2004, Sept 2005-Sept. 2007.) en  el Depto. de Cómputo y 
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Catedrático invitado, Departamento de Estadística, Universidad Carlos III de Madrid. Sept. 2004 
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            98-) “Determination of the joint probability distribution of a family of binary random 

variables. Applications to risk measurement” (with Aldo Tagliani)  The Wilmott Magazine 
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100-) “Recovering decay rates from noisy measurements with maximum entropy in the 
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     104-)  “Hitting time and inverse problems for Markov chains” ( with Victor de la Peña y 

Patric Mc Donald)  Journal of Applied Probability , 45 (2008)pp 640-649.  

        105-) “A method for determining risk aversion functions from  uncertain market prices of 

risk” with Silvia Mayoral Insurance: Mathematics and Economics, 47 (2010) 84_89 

        106-) “Stieltjes moment problem and fractional moments”  (con Aldo Tagliani) Applied 

Mathematics and Computation, 216 (11), (2010)  3307-318. 

       107-) “A concentrated non-linear information theoretic estimator for the sample selection 

model” (Con Amos Golan) ENTROPY 2010, 12(6), 1569-1580; doi:10.3390/e12061569 
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Horst, G. Molina y A. Rodríguez) Quantitative Finance, 12, Issue 2, 2012, 199-212        
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   114-) “Reconstructing heavy-tailed distributions by splcing with maximum entropy in the 

mean” (con Santiago Carrillo y Aldo Tagliani) Journal of Operatinal Risk, 7(2) (2012) pp. 1-13. 

   115-) “Fractional Moments and Maximum Entropy: Geometric Meaning” (Con Aldo Taliani y Pier L. 
Novi) Communications in Statistics, (2012) 
 
  116) “Determination of  the total loss from the fractional moments of its exponential” (Con Aldo 
Tagliani y Pier L Novi.) Applied Mathematics and Computation 219, (4), 1 (2012) pp. 2124-2133  
 
  117) “A comparison of numerical approaches to determine severity of losses” (Con Aldo Tagliani 
y Pier L Novi.)  Jour. of Operational Risk,8(1) (2013) pp.3-15. 
 
 118) “An A further extension of Osuna's model for psychological stress” (con E.E Osuna) 
Aceptado en Internat. Jour. Contem. Mathem. Sciences.  
 

119) “The Laplace transform on the real line is truly ill conditioned”  “(con Aldo Tagliani) 
Aceptado en Applied Mathematics and Computation. 
 
120)  “Determination of the probability of ultimate ruin by maximum entropy applied to 
fractional moments” (Con Aldo Tagliani) Aceptado en Insurance: Mathematics and Economics. 
 
 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 



 

 

 

Libros 

 

  “Hamiltonian Flows and Evolution Semigroups”.  Longman Academic 

              Scientific and Technical Research Notes in Mathematics, 1995. 

          “The Method of Maximum Entropy”, World Scientific Publishers, 1995. 

    Series: Advances in Mathem. for Applied Sciences. 

 "Linear Inverse Problems: The Maxentropic Connection".  

   World Scientic Publishers, Singapore, 2011.. 

 (Disponible en http://www.etjaynescenter.org/software.html) 

"Diffusions and Waves". Publicado en la serie Mathematics and its Applications de 

Kluwer Acad. Pubs . Noviembre 2002. 

Co-editor de “Recent Advances in Applied Probability”, Publicado por Springer-Verlag, 

Berlin, 2005. 

Notas de curso 
 
 “Derivados financieros: curso básico”  
 Notas de curso dictado en las maestrías en la USB, en doctorado de la UC3M y en la    
            XIX-Escuela Venezolana de Matemáticas. Publicado en la serie Libros Profesionales de     
 El Nacional., 2007. 
 
 “Fundamentos matemáticos de la teoría de riesgo financiero” 
 Notas de curso sobre medición de riesgo. Cursos dictados en Caracas y Medellín..  
  

“Tasas de interés y derivados asociados”(Con Alexander Silva) Notas de curso dictado  
en Caracas.   

 
 
 
 
 
 
 
 
 



 
 
 
 
 
 

Libros Reseñados 
 

“Point Process Models of Cavity Radiation and Detection” ( S. K.  Srinivasan) 

“Disequilibrium and Self- Organisation ”.  C.W. Kilmister (ed.) 

“Noise Induced Transitions” by W. Horsthermke  and R. Lefever.   

“The Fokker-Plank Equation” by H. Risken. 

"Information and Self- Organisation". by H. Haken. 

            "Introduction to Probabilistic Modelling" by Pierre Bremaud. 

            "The Mathematics of Random Phenomena" by  P. Kree and C. Soize.  

            “Stochastic equations for Complex Systems”. by A. Skorohod.  

           “Modelling Dynamical Phenomena in Cellular Biology” by L.A. 

           “Mathematical Biology” by J. D. Murray. 

          “A Maximum Entropy Collection” (5 Vols.). 

          “An Applied Mathematics Collection” (6 Vols.). 

    "A Mathematics Collection " (13 Vols.). 

    “Chaos in Quantum and Classical Mechanics” (M. Gutzwiler) 

    “Chaotic Dynamics in Economic Models” (C. Hommes) 

   “Chaos and Socio Spacial Dynamics” (D. Dedrinos and M. Sonis) 

   “The Transition to Chaos” (L. Reichl) 

  “The generalized Feller Equation and related Topics) (S. K. Lehnigk) 

  “Probability Theory” ( V. Borkar) 

  “Regularizatiuon of Inverse problems” (Engel, Hanke & Neubauer) 

 "Random Evolutions and their Applications" (A. Swishchuk) 

 “Short memory linear processes and econometric applications” (K.T. Mynbaev) 
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