
Mark P. Holmes

Academic
appointments

Professor of Probability Theory and Stochastic Processes,
School of Mathematics and Statistics, the University of Melbourne, 2021-
Associate Professor, U. Melbourne, 2017-2020.
Senior Lecturer, Dept. of Statistics, the University of Auckland, 2010-2017.
Lecturer, Dept. Stat., U. Auckland, Sept. 2007- 2009.
Postdoctoral Fellow (Sept. 2005 - Sept. 2007), EURANDOM Institute (T.U. Eindhoven).

Education Ph.D. Mathematics, 2005. [University of British Columbia]
M.Sc. Mathematics, 2001. [UBC]
M.Sc., Statistics (with distinction), 1999. [U. Auckland]
B.Sc.(Honours), Statistics (first class honours), 1998. [U. Auckland]
B.Com., Accounting and Finance, 1997. [U. Auckland]

Academic
Awards

ARC Future Fellowship, 2017-2021
Shayle Searle Fellow (Victoria U. Wellington) 2017
NZ Statistical Association Littlejohn Research award, 2015
“For wide-ranging and creative research in theoretical and applied probability.”
NZ Mathematical Society Early Career Award, 2012
“For rapidly becoming a world expert in the theory of random walks, and in the analysis of
high-dimensional models in statistical physics.”

Substantial
Research
Grants:

ARC Future Fellowship 2017-2021 AU$873,568
(+UoM Establishment grant 2017-2021) AU$200,000
Marsden grant 2014-2016 NZ$400,000
FRDF Postdoc Grant 2012-2014 NZ$150,000
Marsden grant (with I. Ziedins) 2012-2014 NZ$465,000
Marsden fast start grant 2011-2013 NZ$345,000
NZ Fire Service project (with Y. Wang and I. Ziedins) 2008-2009 NZ$68,739

Selected
academic service
(WS=workshop)

Associate Editor for Stochastic Models, 2019-.
Associate Editor for Mathematical Physics Analysis and Geometry, 2020-.

Referee for Annales IHP, ALEA, Annals of Probability, Comm. Math. Phys., Electronic
Comm. Prob./Electronic J. Prob., J. Applied Prob./Advances Applied Prob., Probability
Surveys, Prob. Theory and Related Fields, Stoch. Proc. Appl., Stochastic Models etc.

Reviewer for NWO (Netherlands), NSERC (Canada), ARC (Australia).

Organiser, Auckland Probability WS, Jan. 2010, and Jan. 2011.
Organiser, NZMRI summer school, Jan. 2012.
Organiser, New Zealand Probability WS, Jan. 2012, Jan. 2014, Jan. 2016.
Co-organiser, Aust. and NZ Applied Prob. WS, Jan. 2012.
Invited session organiser, IMS annual meeting, Sydney, July 2014.
Programme committee, 6th Wellington WS in Prob. and Mathematical Stat., Dec 2017.



Co-organiser, WS on self-interacting processes, Monash U., Aug 2017.
Programme committee, ANZAMP annual meeting, Auckland, 2018.
Programme committee (chair), 7th Wellington WS in Prob. and Math. Stat., Dec 2019.
NZMRI invited member 2017-.
Scientific Panel member, PIMS summer schools in probability 2020 and 2021.
Programme committee, ANZAMP annual meeting, Adelaide, 2021.
Co-organiser of the Asia-Pacific Seminar in Probability and Mathematical Statistics 2020-

Departmental/
Faculty service

University of Melbourne:
Enrichment class presentations (to high school students), August 2017, September 2018.
MUMS presentation (to undergraduate students), April 2019.
Visiting scholar committee, 2017- [chair, 2018-], (assessing applications for funding inter-
national visitors to the school).
Probability seminar organiser, 2018-
ARC Future Fellowship/DECRA pitching panel, October 2019, (giving advice to younger
researchers on their draft grant applications).
Harcourt-Doig and Wurru-wurru Research Fellowship Selection Panel, 2019.
Postdoctoral Research Fellowship selection panel, 2020-2021.
Deputy fire warden, 2017-

University of Auckland:
Faculty Research Committee, 2015-2017.
Science Scholars Committees 2014-2016.
Science Scholars Mentor 2015-2016.
Seminar Organiser, 2009-2015.
Internal PBFR portfolio assessment committee, 2015.
Deputy fire warden, 2010-2017.
PhD Committee, 2010-2015.
Research Committee, 2010-2017. [Chair, 2015-2017].
Undergraduate Student Mentor, 2012-2013.

Teaching University of Melbourne
MAST 90081: Advanced Probability, 2019.
MAST 30001: Stochastic Modelling, 2017.

University of Auckland
Stats 710: Probability theory, 2012, 2013, 2014, 2015, 2016.
Stats 721: Special topic in applied probability, 2015, 2016.
Stats 325: Stochastic processes, 2015, 2016.
Stats 702: Theoretical Statistics, 2014.
Stats 320: Applied stochastic modelling, 2013.
Stats 125: Probability and its applications, 2008, 2009, 2010.
Stats 720: Stochastic processes, 2008, 2009, 2010, 2011.
Stats 255: Introduction to operations research, 2007.



Research
training

PhD: 5 students successfully completed (jointly supervised), 4 current (2 as co-supervisor).
MSc: 6 students successfully completed (2 jointly supervised).
BSc(hons): 3 students successfully completed.

Selected invited
presentations
(WS=workshop)

WS on self-interacting random walks, Eurandom, March 2006.
WS on spatial random processes and statistical mechanics, Oberwolfach, Sept. 2006.
Mark Kac seminar, Utrecht, Oct. 2006.
INFORMS Applied probability conference, Eindhoven, July 2007.
WS on random walks, particle systems and random media, Santiago de Chile, Jan. 2008.
7th World congress in probability and statistics, (Invited session) Singapore, July 2008.
Spring school on random walks, random media, and reinforcement (mini-course). Paul
Langevin Centre, Aussois, June 2009.
WS on scaling limits in models of statistical mechanics. Oberwolfach, Aug. 2009.
WS on stat. physics ‘above the critical dimension’. Poincaré Institute, Paris, Dec. 2009.
Fields Institute, Toronto, June 2010.
WS on universality and scaling limits in probab. and stat. mech., Sapporo, Sept. 2010.
WS on probability theory, statistical physics, and applications, Abu Dhabi, Jan. 2011.
Fields Institute, Toronto, May 2011.
Courant Institute, NYU, June 2011.
WS on the expanding art of expansions. Eurandom, February 2012.
Conference on disorder in probability and statistical mechanics, Modena, June 2012.
WS on scaling limits in models of statistical mechanics. Oberwolfach, Sept. 2012.
Lecture in Hangzhou U. Summer School, June 2013.
Pacific Rim Math. Assoc. Congress (Invited session), Shanghai, June 2013.
Recent trends in stochastic analysis Conference, Vancouver, July 2013.
WS on universality and scaling limits in probab. and stat. mech., Sapporo, Aug. 2013.
WS on spin glasses, random graphs and percolation, Poincaré Institute, Paris, Feb. 2015.
WS on Stochastic Processes in Random Media, Singapore, May 2015.
WS on Random Structures in High Dimensions, BIRS Mexico, June 2016.
WS on Self-interacting processes, Monash Sept. 2016.
(Keynote speaker) WS on Multivar. Polynomials & Stoch. Systems, Brisbane, June 2017.
WS on Random Walks, Random Graphs and Random Media, Munich, Sept. 2019.
International Conference on Probability Theory and Statistics, Tbilisi, Sept. 2019.
WS on Universality and Scaling Limits in Probab. and Stat. Mech., Hokkaido, July 2020.
[postponed]
10th World congress in probability and statistics, (Invited session) Seoul, Aug. 2020.
[postponed]
Conference on 70 years of Percolation. U. Cambridge, July 2021 [postponed].

Selected
Student
Awards

[UBC] John R. Grace Fellowship, 2004-2005.
[UBC] Josephine T. Berthier Fellowship, 2001-2002.
[UBC] University of BC Graduate Fellowship, 2001-2005.
[UBC] Isaak Walton Killam Memorial Pre-Doctoral Fellowship, 1999-2001.
[UoA] Dean of Science Prize 1998.
[UoA] Annual Prize in Statistics 1998.
[UoA] First NZ Capital Scholarship in Finance 1997.
[UoA] BZW Scholarship in Finance 1997.



[UoA] Senior Prizes in Accounting and Finance, Pure Mathematics, Statistics 1997.
[UoA] Yvonne Sogno Prize in Finance 1996, 1997.
[UoA] Statistics NZ Prize 1997.
[UoA] Coopers and Lybrand Prize in Financial Management 1996.
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Submitted
articles

(i) Holmes, M. and Kious, D. Coexistence of lazy frogs on Z.

(ii) Hirsch, C., Holmes, M., and Kleptsyn, V. WARM percolation on a tree in the strong
reinforcement regime.

(iii) Holmes, M., and Kojadinovic, I. Open-end nonparametric sequential change-point
detection based on the retrospective CUSUM statistic.

(iv) Hirsch, C., Holmes, M., and Kleptsyn, V. Infinite WARM graphs III: strong reinforce-
ment regime.


