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Fiche-résumé de I'entité
(dans le cas d'unités subdivisées en équipes
internes, on donnera une fiche-résumé par

équipe)

CEREMADE -UMR 7534

Intitulé de ['unité : CEREMADE
Nom du Directeur de ’unité : Olivier Glass

Effectifs de ’entité (au début du contrat en cours) :

40 enseignants-chercheurs ; 7 chercheurs ; 7 techniciens, ingénieurs et autres personnels ; 8 post docs et 31
doctorants.

Personnels ayant quitté I’entité pendant le contrat en cours (et nombre de mois cumulés passés
dans I’entité au cours de cette période)

954 statutaires (x mois) ; 993 doctorants (x mois) ; 231 post-docs (x mois).

Nombre de recrutements réalisés au cours de la période considérée et origine des personnels
(Préciser Uaffiliation et le statut précédent.) 6 Professeurs (5 anciens MCF et 1 mutation) ; 18 MCF (dont
1 mutation) ; 1 DR (ancien MCF) ; 3 CR. Aucun recrutement local.

Production scientifique au cours de la période écoulée (1°" janvier 2007 - 30 juin 2012) :
Indiquer les résultats majeurs obtenus par Uentité

1) Dans le cadre de la théorie de Mather cadre, P. Bernard (avec G. Contreras) a prouvé que le simplexe des
mesures minimales est génériquement de dimension finie. Ce résultat clé a des conséquences tres importantes
dans la dynamique des orbites de diffusion. Il a été publié dans Annals of Mathematics.

2) Dans un article publié dans Inventiones Mathematicae , M. Gubinelli et ses co-auteurs ont prouvé qu'une
perturbation multiplicative stochastique de type brownien est suffisante pour rendre une équation de transport
linéaire bien posée alors que l’unicité peut ne pas étre vraie pour 'EDP déterministe.

3) P.-L. Lions et J.-M Lasry ont étudié le comportement des équilibres de Nash pour les jeux différentiels a
grand nombre de joueurs. Le modeéle qui en résulte est un nouveau couplage entre une équation de Hamilton-
Jacobi et une équation de transport. Les applications de résultat sont nombreuses en Economie et en Finance.
4) E. Jouini et ses co-auteurs ont caractérisé le taux d'actualisation a ’équilibre pour un groupe d'agents
hétérogénes et prouvé qu'il est inférieur a la moyenne du taux d'actualisation d'équilibre des agents pris
individuellement. Les bénéfices a long terme et les colits doivent étre actualisés a un taux plus faible et ceux a
trés long terme a un taux proche de zéro.

5) F. Baladbaoui et J. Wellner tentent d’unifier la théorie asymptotique de lestimateur de maximum de
vraisemblance nonparamétrique pour les classes dites k-monotones. Modulo une conjecture concernant un
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probléme d'interpolation, ils généralisent des lois limites déja établies pour les classes des densités monotones
(k=1) et des densités monotones et convexes (k=2).
Bilan quantitatif des publications de I’entité

Environ 550 articles publiés dans des revues internationales a comité de lecture, 110 communications avec
actes, 29 ouvrages ou chapitres d’ouvrages, 130 pré-publications.

Indiquer les 5 publications majeures de Uentité :

1) P. Bernard et Contreras, A generic property of families of Lagrangian systems, Ann. of Math. 167(2), 2008,
pp. 1099—1108

2) F. Flandoli, M. Gubinelli et E. Priola, Well-posedness of the transport equation by stochastic perturbation.
Invent. Math. 180(1), 2010, pp. 1--53.

3) J.-M. Lasry et P.-L. Lions, Mean field games, Jpn. J. Math. 2(1), 2007, pp. 229--260.

4) E. Jouini, J.-M. Marin et C. Napp, Discounting and Divergence of Opinion, Journal of Economic Theory 145,
2010, pp. 830-859.

5) F. Balabdaoui et J. Wellner, Estimation of a k-monotone density: limit distribution theory and the Spline
connection, Annals of Statistics 35, 2007, pp. 2536--2564.

Indiquer au maximum 5 documents majeurs (autres que publications) produits par Uentité :

1) Projet INFOMAGIC dans le cadre des Poles de compétitivité de la Région Ile-de-France : IMAGE, MULTIMEDIA
ET VIE NUMERIQUE (L. Cohen). Indexation par le contenu.

2) Rapports d’expertise pour AXA (R.A. Dana).

3) Un brevet CNSIF (co-auteur M. Summa) vendu par ’Université Paris-Dauphine en 2009 a la société Isthma,
start-up du CEREMADE

Indiguer au maximum 5 faits illustrant le rayonnement ou I’attractivité académiques de I'entité :

1) Conférence invitée de P. Bernard au Congreés International des mathématiciens (2010)

2) Prix obtenus par des membres du CEREMADE : Grand prix de UINRIA (P.-L. Lions, 2012), Médaille d’Argent
du CNRS (F. Forges, 2009), Grand prix de l’Académie des Sciences (L. Cohen, 2009)

3) 4 membres de UIUF : 2 junior P. Bernard (2007), S. Mischler (2010) et 2 senior C. Robert (2010), F. Forges
(2011) ; 3 ERC Grants : S. Olla (2010), P. Bernard (2012) , G. Peyré (2012)

3) 15 ANR sont gérées au CEREMADE, 11 sont coordonnées par des membres du CEREMADE.

4) E. Jouini est directeur scientifique de UlInstitut Europlace de Finance et Vice-Président du Conseil
Scientifique de U’Université Paris-Dauphine ; M. J. Esteban a été présidente de la SMAI (2009-2012) et est
présidente du comité pour les mathématiques appliquées a UEMS ; E. Jouini et P.-L. Lions ont été membres du
Haut Conseil de la Science et de la Technologie ; J. Dolbeault est président de la Fondation des Sciences
Mathématiques de Paris ; P.-L. Lions est professeur au Colléege de France et membre de |’Académie des
Sciences

Indiquer au maximum 5 faits illustrant les interactions de I’entité avec son environnement socio-
économique ou culturel :

1) L. Cohen, Portrait de chercheur. Film réalisé par la Fondation EADS (2009).

2) E. Jouini est titulaire de la chaire Groupama « les particuliers face au risque » et président de la Fondation
Dauphine

3) P.-L. Lions est président du conseil scientifique de France Telecom et de dXO Labs, et directeur scientifique
de la Chaire Calyon-EDF « Finance quantitative et développement durable »

Indiquer les principales contributions de I’entité a des actions de formation :

- les membres du CEREMADE ont une grande part d’enseignement au département

MIDO (Mathématiques/Informatiques); les 5 spécialités du M2 MMD-MA (Mathématiques), dont 3 recherche, sont
dirigées par des membres du laboratoire ;

- S. Mischler et G. Turinici ont dirigé le département MIDO

- E. Jouini est responsable du Master Pro « Gestion d’actifs » (département de gestion)

- M. J. Esteban a publié un Livre Blanc sur l'accueil du doctorat de mathématiques appliquées dans les
entreprises

- |. Catto est vice-doyenne de la formation du PRES PSL.

- M. Gubinelli est responsable du programme doctoral pour les mathématiques et l’informatique dans U'ED de
Dauphine
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Research unit

Fact sheet of the unit

CEREMADE -UMR 7534

Name of the Research Unit (UMR): CEREMADE
Unit’s Superviser : Olivier Glass

Workforce of the UMR (when the current contract started) :
40 academic teachers ; 7 CNRS resarchers ; 7 staff ; 8 post docs et 31 PhD students.

Workforce who left the UMR during the term corresponding to the current contract (number of
cumulative monthes spent in the UMR during this period)

954 permanent members (x month) ; 993 PhD students (x month) ; 231 post-docs (x month).

Number of newly hired academic staff during the aforementioned period and their origin (with
former afilliation and status) 6 PR (5 former MCF, one transfer) ; 18 MCF (including one transfer) ; 1
DR (former MCF) ; 3 CR. No local recruitment.

Scientific production during the term (1 January 2007 - 30th June 2012) :
Point out the most important results obtained in the UMR (one to three lines per result, up to five results).

1) In the Mather theory framework, P. Bernard (with G. Contreras) proved that the simplex of minimal
measures is generically of finite dimension. This key result has very important consequences in the dynamics of
diffusing orbits. It has been published in Annals of Mathematics.

2) M. Gubinelli with co-authors proved that a multiplicative stochastic perturbation of Brownian type is enough
to render a linear transport equation well-posed whereas uniqueness may fail for the deterministic PDE. It has
been published in Inventiones Mathematicae.

3) P.-L. Lions (with J.M. Lasry) investigated the behavior of Nash equilibria for differential games with a large
number of players. The resulting model is a new coupling between a Hamilton-Jacobi equation and a transport
equation. Applications of this approach are numerous in Economics and Finance.

4) E.Jouini and co-authors characterized the equilibrium discount rate for a group of heterogeneous agents and
proved that it is lower than the mean-value of equilibrium discount rates of agents taken individually. Long-
term benefits and costs must be updated at a lower rate and those at very long-term ones at a rate close to
zero.

5) F. Balabdoui and co-authors attempt to unify the asymptotic theory of non parametric maximum likelihood
estimation for the k-monotone classes. Up to a conjecture on some interpolation problem, they give a genera-
lization of known limit laws for classes of monotone densities (k=1) and of monotone and convex densities
(k=2).
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Quantitative assessment of the UMR’s publications.
Around 550 articles in international peer-reviewed journals, 110 proceedigs, 29 books or book chapters, 130
preprints.

Point out the 5 most important publications of the unit:

1. P. Bernard and Contreras, A generic property of families of Lagrangian systems, Ann. of Math. 167(2),
2008, pp. 1099—1108

2. F. Flandoli, M. Gubinelli and E. Priola, Well-posedness of the transport equation by stochastic
perturbation. Invent. Math. 180(1), 2010, pp. 1--53.

3. J.-M. Lasry and P.-L. Lions, Mean field games, Jpn. J. Math. 2(1), 2007, pp. 229--260.

4. E. Jouini, J.-M. Marin and C. Napp, Discounting and Divergence of Opinion, Journal of Economic Theory
145, 2010, pp. 830-859.

5. F. Balabdaoui and J. Wellner, Estimation of a k-monotone density: limit distribution theory and the Spline
connection, Annals of Statistics 35, 2007, pp. 2536--2564.

Point out up to 5 prominent documents (other than publications) generated by the unit (e.g. : experts
report, software, corpus, protocole, patent with operating license, etc.)

1. INFOMAGIC project in the framework of Poles de compétitivité de la Région Ile-de-France : IMAGE,

MULTIMEDIA ET VIE NUMERIQUE (L. Cohen). Indexing by content.

Expert report for AXA company (R.A. Dana).

3. One patent CNSIF (co-authored by M. Summa) sold in 2009 by the University of Paris-Dauphine to the
CEREMADE start-up Isthma

N

Point out up to five 5 facts that illustrates the academic radiance and attractivity of the unit :

1. Plenary lecture by P. Bernard at the International Congress of Mathematicians (2010)

2. Prizes : INRIA Grand prix (P.-L. Lions, 2012), CNRS Silver Medal (F. Forges, 2009), Grand prix EADS of the
french Academy of Sciences (L. Cohen, 2009)

3. 4 members of IUF : 2 junior P. Bernard (2007), S. Mischler (2010) et 2 senior C. Robert (2010), F. Forges
(2011) ; 3 ERC Grants : S. Olla (2010), P. Bernard (2012) , G. Peyré (2012)

4. 15 ANR in CEREMADE, 11 of which are coordinated by CEREMADE members

5. E. Jouini is scientific director of Institut Europlace de Finance and Research Vice-President at the
University Paris-Dauphine ; M. J. Esteban was President of SMAI (2009-2012) and is Chairperson of the
committee of applied mathematics at EMS ; E. Jouini and P.-L. Lions were members of the Haut Conseil de
la Science et de la Technologie ; J. Dolbeault is the director of the Fondation des Sciences Mathématiques
de Paris ; P.-L. Lions is professor at Collége de France and member of the french Academy of Sciences.

Point out up to five 5 facts that illustrates the interactions of the unit with its socio-economic and
cultural environment:

1. L. Cohen, Portrait de chercheur. Movie realized by the EADS Foundation (2009)

2. E. Jouini holds the Groupama Chair « les particuliers face au risque » and is President of the Fondation
Dauphine

P.-L. Lions is heading the scientific council of France Telecom and dXO Labs. He is also scientific director
of the Calyon-EDF Chair « Finance quantitative et développement durable »

3.

Point out the principal contributions of the unit to training actions:

- A large part of the training of CEREMADE members occur in the MIDO Mathematics and Computer Sciences
department ; 5 specialized masters, 3 of them research-oriented, are headed by members of the lab ;

- S. Mischler, next G. Turinici, have headed the MIDO department,

- E. Jouini is in charge of the professional Master « Asset management » (Management department)

- M.J. Esteban published a White Paper on the welcome of holders of a PhD in applied mathematics in private
companies

- |. Catto is vice-dean of education at PSL Research Unibversity.

- M. Gubinelli is heading the PhD program in applied mathematics in Dauphine Doctoral School
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1 Scientific Report — Activities and results

1.1 General presentation

The CEREMADE is a research center in applied mathematics where applications of mathematics to
areas of scientific activity as diverse as economics, finance, image and signal processing, data analysis
and classification theory, mathematical physics, mechanics, epidemiology and astronomy are studied. Our
main goal is the mathematical analysis of these problems, but also the numerical approach and the support
to practical implementation in interaction with industry. The applications to economics and finance are
of course very important for the insertion of CEREMADE at Universite Paris-Dauphine, and the much
larger diversity of applications covered is crucial in order to maintain the position of CEREMADE as a
center of excellence in applied mathematics.

The center has about 60 permanent academics and is structured into 3 main research axes (in alphabetical
order): (1) Mathematics applied to economics and finance, (2) Nonlinear analysis, image processing and
scientific computation (3) Probability and Statistics. These research axes are strongly tied one to another
and several members belong to more than one of these research groups. These axes do not at all constitute
separate entities. We can give as an example the synergies between calculus of variations and mathematics
applied to economics or between probability or statistics and finance. Other examples of such interactions
between axes are given by the Analysis and Probability Seminar, which meets weekly or the Master 2 on
both Analysis and Probability.

The first research area is the one closest to the traditional themes of Université Paris-Dauphine, that is
to say, economics, mathematical finance, insurance, risk and game theory. It is through this team that
a privileged relationship has grown between the CEREMADE, the Institute of Finance, the Europlace
Institute of Finance, the Risk Foundation and the various professional oriented courses and research
oriented courses proposed in the Master’s of Actuarial Science (supported by the Institute of Actuaries),
and in the Master 2 MASEF (jointly accredited with ENSAE).

The second research area is specialized in the study of partial differential equations from a theoretical
standpoint, but also in their applications. Members of this team thus address issues appearing in different
branches of mechanics (fluid mechanics, celestial mechanics), physics and chemistry (atomic and molecular
physics, quantum chemistry) and optimization. Assorted tools and equations are used and studied: varia-
tional methods, methods of optimal transport, transport equations (kinetic equations), classical methods
of analysis of partial differential equations (functional analysis, asymptotic methods, a priori estimates,
etc.). Some researchers in this research axis conduct research in very sophisticated image and general
signal processing. This team is in charge, together with the Probability and Statistics team, of the Master
2 Analysis and Probability of Dauphine, jointly accredited with ENS Ulm, Université de Versailles and
INRIA.

The probability and statistics group also develops research in various directions, ranging from Bayesian
statistics and MCMC methods to the study of models of statistical physics. Probabilistic methods are
also present in some research projects in finance and insurance. This team is in charge of a Master in the
context of statistical signal processing, jointly accredited with ENSAE and ENST.

CEREMADE members include an academician and professor at the Collége de France (P.-L. Lions), two
junior members (P. Bernard, S. Mischler) of the IUF (Institut Universitaire de France), two senior mem-
bers (F. Forges, C. Robert) of the IUF, and the Director of the Institute of Finance of Paris-Dauphine
University and Scientific Director of the Europlace Institute of Finance (E. Jouini). The center mem-
bers manage or participate in industrial contracts, european contracts, actions of bilateral international
cooperation, 18 ANR (Agence Nationale de la Recherche) projects over the five-year period (including
15 still in progress). In particular, 11 ANR projects are being coordinated by members of CEREMADE:
CBDiF (J. Dolbeault), Natimages (G. Peyre), MESANGE (L. Cohen), ArDyPitEq (P. Gravejat), ECRU
(M. Gubinelli), Banhdit (J. Rousseau), RISK (R.-A. Dana), Chamu (V. Vargas), LIQUIRISK (R. Eli-
jah), EMAQS (G. Turinici ), Calibration (V. Rivoirard). The CEREMADE is also a member of the



Foundation “Sciences Mathématiques de Paris” (FSMP, “Foundation Mathematical Sciences of Paris”,
regrouping many Parisian laboratories of mathematics and theoretical computer science). Many members
of CEREMADE participate in the Chair “Finance quantitative et développement durable” (“Quantitative
Finance and Sustainable Development”) set up in Paris-Dauphine with the support of Calyon and EDF,
with P.-L. Lions as chief scientist, and in the Chair “Les particuliers face au risque” (“Individual investors
facing financial risk”) set-up with the support of Groupama, with E. Jouini as chief scientist.

Several members of the CEREMADE were distinguished during the last five years: L. Cohen has received
the Grand Prix EADS of the Academy of Sciences, F. Forges received the CNRS Silver Medal, S. Olla,
G. Peyré and P. Bernard each received a scholarship from the ERC and P.-L. Lions just received the
Grand Prix INRIA. Several members took important responsibilities: M. Esteban was President of the
SMATI and is Chairperson of the committee of applied mathematics of the EMS, E. Jouini is Research
Vice President at the University of Paris-Dauphine, J. Dolbeault is the director of FSMP and I. Catto
is vice-dean of education of “Paris Sciences et Lettres” (PSL), the newly founded “Research University”
in which Université Paris-Dauphine participates together with ENS, College de France, Observatoire de
Paris, etc.

In terms of research valorization, and beyond the aforementioned activities, the CEREMADE has partic-
ipated, with the help of ANVAR, in the creation of the “start-up” ISTHMA, specialized in data mining
and data processing. This company has obtained the status of Young Innovative Company in 2004. Other
interactions with the economic, social and cultural environment have been put in an appendix.

Around 110 papers are published each year by members of the CEREMADE, both in mathematics journals,
and in journals of economics, finance, physics, chemistry, image processing and signal processing, etc. The
list of publications of the unit for the five-year previous period accompanies this document. They have
also an important production other than publications (see the corresponding appendix).

All aspects cited above are described more precisely in the specific activity reports of each of the three
groups.

Life and management of the laboratory. E. Séré directed the center until August 2010, followed by
J. Dolbeault, from September 2010 to August 2011. The direction was then entrusted to O. Glass.

The laboratory board was renewed in 2011. It is regularly consulted and advises on matters concerning the
life of the laboratory. It gathers formally three times a year, but an email alias allows to consult it more
often and quickly. The presence of two representatives of PhD students among this board is particularly
important to us.

A general assembly is gathered for what concerns recruitments. In particular, it elects the Commission
Consultative Représentative (CCR), which is in charge of the link between central councils and the re-
searchers in mathematics, on every account that was previously devoted to the Commission de spécialistes.
In particular, the CCR proposes to the President of the University, a list of experts for the recruitment,
after consultation of the researchers in mathematics. It proposeds also to the Scientific Council, a list of
invited professors and a ranked list of candidates to ATER positions. The composition of the CCR has
to satisfy a rank A-B parity and has to be representative of every research axis of the associated research
center.

The presence in the unit of competent ITA and TATOSS (engineers, technical and administrative staff)
within the unit is crucial to the functioning of the laboratory.

Demands of funding of lab members by the unit are directly addressed to the direction, regardless of the
research axis. The laboratory provides to all its members (including the PhD students) a computer and
furniture, and finances many missions (with an emphasis on missions of students and young researchers).
A web application developed by the secretariat and G. Bares allows the direction to easily view the
expenses of the current year, in order to distribute as fairly as possible the budget.

Members of the CEREMADE are involved in the organization of about ten regular seminars : CERE-
MADE seminar “Analyse-Probabilités” (N. Forcadel, M. Hillairet, R. Rhodes), working group “Stochastic
Control” (R. Elie, A. Réveillac), working group “Calculus of variations” (B. Nazaret, P. Cardaliaguet,
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R. Tahraoui), seminar “Economie du risque” of the Chair “des particuliers face aux risques”, at Uni-
versité Paris-Dauphine ; Bachelier seminar (B. Bouchard, R. Elie), Séminaire de Statistique Parisien
(J. Rousseau, V. Rivoirard), Séminaire Parisien d’Optimisation (P. Cardialaguet), Séminaire parisien de
théorie des jeux (G. Vigeral), seminar of the laboratory Finance des Marchés d’EnergieS, at the Institut
Henri Poincaré , and College de France seminar on Partial Differential Equations and Applications (P.-
L. Lions), at College de France. They co-organize many national and international scientific meetings.
Moreover, the CEREMADE welcomes every year a large number of foreign visiting colleagues (professors
invited to Paris-Dauphine, invited researchers on ANR contracts and other fundings). The PhD students
organize all alone a working group, which allows them to present and share their results in a relaxed
atmosphere.

Training and doctoral studies.

A large part of the training of CEREMADE members occur in the MIDO department (Mathematics
and Computer Sciences). In particular there are 5 specialized masters (M2) in mathematics, 3 of them
research-oriented: EDPMAD, TSI and MASEF, respectively centered on partial differential equations and
probabilistic modeling (EDPMAD), statistics (T'SI) and financial mathematics and quantitative methods
in economics (MASEF), and two professional-oriented masters: ISF (Statistics and Finance) and Acturiat
(Insurance). These five Masters are headed by members of the lab. Certain CEREMADE members also
have training in the management departments.

The Graduate School to which the CEREMADE is directly related is the graduate school of Paris-
Dauphine. Within the school, the mathematics program is overseen by M. Gubinelli. The Graduate School
of Paris-Dauphine was created in 2011, by merging the different schools which preexisted in Dauphine. The
CEREMADE was previously bound to the Graduate School of Mathematics and Computer Science, called
the EDDIMO. The mathematics program organizes doctoral students conducting thesis in Mathematics
at Dauphine, mainly in CEREMADE, but to a minor extent also at INRIA and at CREST (ENSAE).
The natural pool for PhD students is formed by the three Research Masters in Applied Mathematics from
Université Paris-Dauphine. Part of the doctoral students also come from Grandes Ecoles, mainly ENS
and ENSAE, or from Master 2 of other universities, and to some minor extent from Masters level training
abroad. Some theses are conducted jointly supervised between Dauphine and a foreign university (within
the last year we had different joint PhDs with Italy and we just started a joint PhD with Australia).
PhD students of the CEREMADE are invited to participate in the numerous seminars and doctoral school
courses that take place at Dauphine or at IHP, some of which are in common with other universities:
the Bachelier seminar and courses of finance, or the seminars of game theory, optimization, statistics
and statistical mechanics. Together they organize a working group of doctoral students, encouraged by
the laboratory. The flow of theses defended under the supervision of a CEREMADE member in the
mathematics doctoral program at Dauphine is about 10 per year. We also emphasize that all former
PhD students of the CEREMADE quickly found employment either in academia, or in other professions
(industry, finance, insurance, etc.). The other involvements of CEREMADE members with doctoral
studies are described in an appendix.

1.2 Scientific results: output 2007-2012
1.2.1 Group “Mathematics for Economics and Finance”

Mathematical finance. During the period 2007-2012, the first part of B. Bouchard’s work concerns
the regularity of BSDEs, which is crucial to establish convergence speeds for Fuler type discrete time
approximation schemes: BSDEs with jumps with R. Elie (arrived in 2007), reflected BSDEs with J.-F.
Chassagneux (Imperial College London), BSDEs with random time horizons with S. Menozzi (Université
Paris Diderot). The design of (practical) efficient numerical schemes for BSDEs has also been studied, in
collaboration with X. Warin (EDF). The second part of B. Bouchard’s work concerns stochastic control
problems. The first result in this field is the development of a weak version of the dynamic programming
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principle based on test functions, with N. Touzi (Ecole Polytechnique) and then with M. Nutz (Columbia
University) for the state constraints problems. It turns out to be easy to use and to avoid most regularity
issues usually encountered. The second result, obtained with R. Elie and N. Touzi, is a version of the
geometric dynamic programming principle for stochastic target problems in which the terminal condition
takes the form of a constraint in expectation (or probability), as opposed to an a.s. constraint. Several
meaningful examples of applications to risk control in mathematical finance have then been developed with
B. Bouchard’s PhD students. Optimal control problems under a constraint in expectation on the terminal
value of the controlled process has been studied with C. Imbert and R. Elie. Again, the direct PDE
characterization they obtained is new in the optimal control literature, and of importance in mathemat-
ical finance. The last part of B.Bouchard’s research concerns various theoretical results in mathematical
finance. He has gone on working on the no-arbitrage conditions for financial markets with proportional
transaction costs (models with production or infinitely many assets) and studied for the first time theo-
retical convergence results for utility indifference prices of derivatives products mixing pure financial and
pure insurancial risks (with R. Elie). Bouchard also supervised five PhD students L. Moreau, L. Wang,
M. Ngoc Dan, V. Thanh Nam and A. Nguyen Huu. All of them have now defended their PhD, or will
defend it before October 2012.

The calibration of the local volatility in terms of local and implied instantaneous variances was explored
in a series of papers of G. Turinici. It was seen that this choice of variables leads to better theoretical
properties; the procedure developed in this work performs well on benchmarks from the literature and
on FOREX data. It has also been implemented by Thomson-Reuters and is available to all its trading
platforms using Adfin library. One of its main impacts is to propose a pricing framework for options on
illiquid cross-currency pairs.

I. Kharroubi (who arrived at the CEREMADE in 2010) studied the financial modeling of processes with
jumps. With Y. Jiao (Université Paris Diderot) and H. Pham, he considered a new approach for the
analysis of utility maximization in a market with jumps. They used the progressive enlargement theory
to characterize the optimal solution via a system of BSDEs. This approach was used in a static way, and
it was generalized to a dynamic setting with T. Lim (Université d’Evry). This generalization allows to get
some new existence and uniqueness results for quadratic BSDEs with jumps and to characterize optimal
solutions to utility maximization problems. Concerning numerical probability, I. Kharroubi obtained
with P. Gassiat (Université Paris Diderot) and H. Pham discrete time approximation results for optimal
switching problems. They described an approximation algorithm using quantization theory and provided
a speed of convergence. Finally, I. Kharroubi is currently working with J.-F. Chassagneux and R. Elie on
the problem of the exact replication of contingent claims in the case where the investors are subjects to
portfolio constraints. They intend to provide a necessary and sufficient condition on the model parameters
to ensure for a class of contingent claims that the replication strategies satisfy the constraints imposed to
the investors by using viability results for BSDEs.

I. Ben Tahar and E. Lépinette-Denis (arrived in 2009) have worked on multivariate risk measures in a
dynamic setting. Interestingly, the framework adapted to the multivariate case (a domain in which only
few results are available) involves the use of random partial orders. I. Ben Tahar also worked on vector-
valued risk measures related to BSDE’s. E. Lépinette-Denis also studied approximate hedging in the
presence of transaction costs. In this field, he obtained, in collaboration with Y. Kabanov (Université
de Besangon), a functional limit theorem giving the convergence in law of the approximation error. He
extended recently with R. Elie these results to the consideration of realistic transaction costs induced by
high frequency trading via order books on a financial market. More generally, E. Lépinette-Denis has
contributions to arbitrage and pricing theory under transaction costs such as a dual characterization of
super-replication prices for American options, general characterization results for absence of arbitrage
opportunity for abstract continuous-time models.

During the years he worked at CEREMADE, L. Campi’s research essentially focused on financial markets
with transaction costs (with M. Owen, E. Jouini and V. Portes, and his PhD student G. Benedetti),
information asymmetry in equilibrium models (with U. Cetin and A. Danilova) and energy derivatives
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pricing and hedging (with R. Aid, N. Touzi and others). The latter research topic was part of the research
activity of the Chair EDF-CACIB “Finance and sustainable development”.

Since he has joined the CEREMADE in September 2011, A. Réveillac has prepared his Habilitation a
diriger des recherches, defended in Berlin in January 2012 on utility maximization problems in Finance
with Backward Stochastic Differential Equations (BSDE). Then, he has continued works initiated during
his PostDoc in Berlin on utility maximization. This has led to the preprint Forward-backward systems
for expected utility maximization in collaboration with U. Horst (Humboldt Berlin), Y. Hu (Rennes),
P. Imkeller (Humboldt Berlin) and J. Zhang (WIAS Berlin).

Mathematical Economics. R.-A. Dana has been working on the themes of the chair les particuliers face
au risque developing models with risk or ambiguity, in general equilibrium theory, financial economics and
insurance. In particular she studied with G. Carlier a number of quantile based models and developed tools
to study the qualitative properties of their solutions. Similar tools were presented at the last world congress
in financial mathematics by X. Zhou. Along the same line of research, using rearrangement methods and
dependence techniques, R.-A. Dana and M. Scarsini studied the effect of uninsurable background risk on
insurance policies. As most of the work on economics of uncertainty, R.-A. Dana’s work with G. Carlier
and M. Scarcini is based on the hypothesis that risks can be aggregated into a unique univariate risk. This
led R.-A. Dana and G. Carlier to address, with A. Galichon, efficiency issues for the concave order in the
multivariate case. They showed that the results obtained are more intricate and technically much more
difficult than in the univariate case. It also lead R.-A. Dana and G. Carlier to characterize incomplete
preferences defined by families of concave utilities for which undominated elements could easily be handled
and characterized. R.-A. Dana has also been working on issues of existence of efficient allocations and
equilibria when shortselling is allowed. With C. Le Van, she discussed the case of risk measures and that
of economic models with risk and ambiguity for finite states of the world.

G. Carlier and F. Santambrogio (who obtained a full professor position at Orsay in 2010) developed a new
theory of continuous Wardrop equilibria in the context of traffic congestion; with L. Brasco (who did his
PhD between the CEREMADE and Pisa) they showed that the continuous problem roughly amounts to
solving some degenerate elliptic PDEs for which they established regularity properties, this is a significant
simplification with respect to discrete congestion games which typically involve one decision variable per
path of the road network. G. Carlier and R. Tahraoui studied the optimal control of various systems
with memory. F. Santambrogio and A. Lachapelle (PhD student of G. Carlier) studied multidimensional
screening models and showed that the principal may have an interest in strategically using undesirable
attributes of goods. A. Lachapelle also worked on numerical methods for mean-field games (with G.
Turinici and J. Salomon) and risk-sharing (with G. Carlier). Finally, G. Carlier, I. Ekeland and F.
Santambrogio worked on various aspects of optimal transport theory and their applications to equilibrium
problems, matching and hedonic pricing.

E. Jouini’s research focuses on issues that lie at the interplay between mathematics, finance and economics.
Over the past 4 years, he worked first on agents’ expectations (beliefs) both from a theoretical and an
empirical point of view with a specific focus on issues related to beliefs heterogeneity. More generally, his
research program aimed at taking into account the fact that agents differ not only by their expectations
but also by their preferences, their level of impatience, etc... Once released the assumption of agents’
homogeneity, many questions emerge: the aggregation of individual characteristics into a consensus char-
acteristic, the impact of heterogeneity on the consensus characteristics, measurement and comparison of
aggregate risk aversion and prudence of a group (of heterogeneous agents), relationship between individual
characteristics of agents: for example, are the most pessimistic agents the most patient? What happens
when some agents (gurus) can influence the beliefs of other agents? May strategic manipulation of beliefs
be the cause of beliefs heterogeneity? Which characteristics persist and/or impact the consensus charac-
teristics in the long run and which characteristics are eliminated by the market? Which discount rate to
apply in the long run?

V.F. Martins-da-Rocha came back to the CEREMADE in January 2012 as directeur de recherches. He
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has been working on three projects in collaboration with Y. Vailakis (U. of Exeter, UK) dealing with
bankruptcy and collateral in Economic Theory. In the first one, entitled Harsh default penalties lead
to Ponzi schemes: A counterexample and recently accepted for publication in Games and Economic
Behavior, it is shown that, even under harsh default penalties, a competitive equilibrium with no trade
can be supported due to unduly pessimistic expectations on asset deliveries. In a subsequent work, the
standard competitive equilibrium concept has been refined to eliminate the undesirable equilibria with
unduly pessimistic expectations. A counter-example is provided to the existence result in A. Pascoa
and M.R.Seghir (2009) showing that even with moderate default penalties, Ponzi schemes can reappear
preventing existence of an equilibrium. To overcome such Ponzi schemes problem, in a third paper,
F.Martins-da-Rocha and Y. Vailakis introduce endogenous debt constraints that rule out Ponzi schemes
and ensure the existence of equilibria. The constraints are based on an appropriate modification of the
definition of finitely effective debt constraints, introduced by D.K. Levine and W. Zame (1996 and 2002).

Game theory, decision theory. P. Cardaliaguet has investigated differential games with information
issues: with C. Rainer, he has adapted to stochastic differential games the Aumann-Maschler theory, in
which at least one of the players has a private knowledge on the structure of the game. He has also
investigated (with M. Quincampoix) differential games in which the initial position is not known by at
least one of the players: the value is characterized as the unique solution of a Hamilton-Jacobi equation
on the Wasserstein space of probability measures.

P.-L. Lions (with J.M. Lasry, and then with O. Guéant) investigates the behavior of Nash equilibria for
differential games with a large number of players. The resulting model (Mean Field Games) is a new
coupling between a Hamilton-Jacobi equation and a transport equation. Applications of this approach
are numerous: for instance, it is used to explain the formation of prices in some economic models, or to
derive models of volatility in mathematical finance. Another important issue where the MFG approach
has proven very useful as shown by G.Turinici and M. Shen concerns liquidity, defined as the size of
the trading volume, in a situation where an infinite number of agents with heterogeneous beliefs reach
a trade-off between the cost of a precise estimation (variable depending on the agent) and the expected
wealth from trading.

F. Forges proposed a solution to the problem of implementing communication equilibria by correlated
cheap talk in two-person games with incomplete information (with P. Vida). As a first step toward
the study of semi-cooperative games with incomplete information, she studied the stability of cartels in
two specific auction models (with O. Biran, and R. Orzach, respectively) by assuming that players can
commit themselves before they learn their private information. With V. Iehlé (arrived in 2008), she built
on a generalization of Afriat’s theorem (previously obtained with E. Minelli) by characterizing consumer’s
rational choices when budget sets are partially known by the analyst. Two other publications of V. Iehlé
deal with the nonemptiness of the core in cooperative games, in the framework of non convex games
without side payments, and of simple coalition formation games. He also studied strategic two-sided
matching (with G. Haeringer).

J.-P. Lefort arrived in 2012. His research is related to risk and information. He mostly focused on the
consequences of the arrival of new information and on nonexpected utility models. He studied dynamic
axioms under ambiguity models and their consequences as updating rules for those models. With J.
FEichberger and S. Grant, he characterized the class of capacities that fits with the Conditional Certainty
equivalent consistency axiom. With A. Dominiak, he characterized the filtration that fits with dynamic
consistency under Choquet Expected utility model.

Since he joined the CEREMADE in september 2010, G. Vigeral finished an article with M. Oliu Barton on
Tauberian theorems in optimal control. He also continued to study properties of non expansive mappings
in metric spaces and their consequences on the asymptotics of games finitely repeated in discrete time.
With S. Gaubert, he intends to extend their previous work in a continuous time setting, studying semi-
groups of contractions. He also worked on the asymptotics of discounted games. With S. Sorin, they
devised a new method, via comparison theorems, to establish the convergence of discounted values, as
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well as identifying the limit, for some classes of zero-sum stochastic games with compact actions spaces. In
the same time, he constructed an example in which the discounted values do not converge. The properties
of this example motivated a current work with J. Bolte and S. Gaubert in which the authors study games
where the parameters are semi-algebraic (or more generally definable in o-minimal structures). Finally,
S. Sorin and G. Vigeral are currently studying properties of optimal trajectories in absorbing games.

Y. Viossat studied whether the set of games with a given number of equilibria is open. With E. Lehrer
and E. Solan, he characterized the joint structure of the set of Nash and correlated equilibrium payoffs
of finite games. In evolutionary game theory, he showed that evolutionary dynamics do not converge to
the set of correlated equilibria and studied elimination of dominated strategies. With J. Hofbauer and S.
Sorin, he proved that the time-average of the replicator dynamics is a perturbed solution of the best-reply
dynamics.

1.2.2 Group “Nonlinear analysis, image processing and scientific computation”

Calculus of Variations. J. Dolbeault and M.J. Esteban have devoted several papers to the symmetry
of extremal functions in Caffarelli-Kohn-Nirenberg type inequalities, extending the domain of parameters
where symmetry occurs and discovering cases where symmetry is broken even if the symmetric extremal
function is stable (with M. Loss, G. Tarantello, A. Tertikas). J. Dolbeault used various methods (spectral
analysis, symmetrization, concentration-compactness) to get sharp or refined version of several functional
inequalities (with A. Laptev, B. Volzone, M. Del Pino, S. Filippas, A. Tertikas), to study brownian
ratchets using homogenization techniques with A. Blanchet (with M. Kowalczyk), and various problems
of mathematical physics, such as Hartree-Fock models (with G. Aki, C. Sparber, P. Felmer, M. Lewin,
J. Mayorga-Zambrano) or continuous stellar dynamics with J. Campos (with M. Del Pino).

In connection with optimal transportation, G. Carlier and F. Santambrogio (arrived in 2007 and left in
2010) developed a theory of optimal transport with congestion. With L. Brasco, they established regularity
results for very degenerate elliptic PDEs that naturally appear in this framework and with G. Peyré and
F. Benmansour, they developed efficient numerical methods. More traditional optimal transport problems
have been investigated as well: regularity of transport density (F. Santambrogio), continuation methods
for optimal transport (G. Carlier, A. Galichon, F. Santambrogio), and multi-marginals optimal transport
(M. Agueh, G. Carlier, B. Nazaret), as well as gradient flow theory in the space of measures (J. Dolbeault,
B. Nazaret, G. Savaré) based on an extension of the Bakry-Emery method and on distances built using
a least action principle. R. Tahraoui and G. Carlier worked on the optimal control of dynamics with
memory. They also considered the case where the memory can be controlled (with G. Buttazzo).

J. Lamboley (arrived in 2009) is studying the geometric properties of optimizers in various shape op-
timization problems, such as regularity of optimal sets (with T. Briangon), convexity constraint (with
A. Novruzi, M. Pierre), problems with concave structure (with D. Bucur, I. Fragala), further applied to
the Mahler problem (with E. Harrell et A. Henrot). He also established new isoperimetric inequalities on
the p-torsion (with I. Fragala, F. Gazzola).

P. Gravejat (with F. Béthuel, J.-C. Saut) constructed travelling wave solutions to the Gross-Pitaevskii
equation and derived in dimension two their convergence in the transonic limit towards the solitary wave
solutions to the KP 1 equation. He next analyzed the corresponding one-dimensional time-dependent
limit, namely the KDV long-wave regime (with F. Béthuel, J.-C. Saut, D. Smets) and established the
orbital stability of the black soliton in dimension one.

Evolution problems and large time behaviour. Estimating rates of convergence to equilibrium in
kinetic equations is a major issue. An exponential rate has been shown using the Wasserstein distance
for granular media by F. Bolley, I. Gentil and A. Guillin and for the space inhomogeneous Vlasov-Fokker-
Planck by F. Bolley, A. Guillin and F. Malrieu. With L? norms involving weights based on entropy
methods, micro/macro decompositions and diffusion limits, hypocoercivity results have been obtained by
J. Dolbeault and C. Mouhot with applications to fiber lay-down industrial processes (with C. Schmeiser, A.
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Klar). Diffusion limits have been established for nonlinear BGK type kernels (J. Dolbeault, P. Markowich,
D. Oelz, and C. Schmeiser). A fractional diffusion equation has been obtained as an anomalous diffusion
limit of a linear Boltzmann equation with heavy-tail equilibria by S. Mischler and C. Mouhot (with A.
Mellet).

S. Mischler and C. Mouhot (with M. Rodriguez Ricard) have proved Haff’s law of cooling for an inelastic
Boltzmann equation and established the asymptotic behavior in the weak inelastic regime, using a space
enlarging method for semi-groups and a factorization technique adapted by S. Mischler and C. Mouhot
(with M.P. Gualdani) to handle non-symmetric operators. Notions of chaos and the propagation of
chaos in Boltzmann’s equation have been studied by S. Mischler (with M. Hauray) and C. Mouhot. S.
Mischler and C. Mouhot (with B. Wennberg) have obtained a characterization of the space homogeneous
Boltzmann equation as a limit of a system of particles undergoing collisions and a microscopic derivation
of the H-theorem.

Diffusion processes have been tackled by various methods, including semi-group and probabilistic methods,
or capacity estimates. Generalized or weak Poincaré inequalities have been studied by F. Bolley, I. Gentil,
J. Dolbeault (with A. Guillin, and F.-Y. Wang). For fast diffusion equations, entropy methods and
regularity estimates have been exploited to characterize asymptotic rates of convergence as spectral gaps
in Hardy-Poincaré inequalities (with A. Blanchet, M. Bonforte, J. Dolbeault, G. Grillo, and J. L. Vazquez).
A global best matching approach has been used for improving rates of convergence by J. Dolbeault (with
G. Toscani). As a by-product, improved interpolation inequalities have been established. Nonlinear flows
have also been used to investigate various functional inequalities by J. Dolbeault, with applications to
the Keller-Segel evolution problem (with C. Schmeiser, A. Blanchet, J. Campos, M. Escobedo, and J.
Fernéndez, P. Biler and L. Corrias). Singularity formation has been studied by N. Nouaili (arrived in
2009) in nonlinear heat and Ginzburg-Landau equations (with H. Zaag) and in semilinear wave equations
by M. Hillairet (arrived in 2010) , who also worked on existence of weak solutions for degenerate parabolic
systems for biology.

Image Processing. L. Cohen has been working for a long time on deformable models and minimal
paths using variational methods and PDEs, for many problems like segmentation of biomedical images (in
collaboration with hospitals, companies, and the biology department of ENS), multiview 3D reconstruction
(PhD of A. Auclair), similarity measure between shapes, etc. With Y. Rouchdy and F. Benmansour,
the new concepts of Geodesic voting and keypoint method were introduced to segment, with only one
click, a tubular tree structure (like vessels) or a contour. Anisotropic geodesics are a powerful tool for
segmentation, perceptual grouping or image compression (with F. Benmansour, G. Peyré and S. Bougleux).
“Non local Active Contours” enable to perform efficiently segmentation of colors or textures, for a model
based on a nonlocal estimate (with M. Y. Jung and G. Peyré).

G. Peyré focussed on the mathematical modeling of images and texture, with applications in image
processing, numerical analysis and biological vision. A framework based on optimal transport to perform
a realistic synthesis of learned textures was proposed (with J. Rabin). A novel algorithm was introduced
to solve efficiently convex optimization programs such as super-resolution (with H. Raguet). With N.
Schmidt and Y. Fregnac, Peyré proposed a model of the primary visual cortex that can be fitted to
observed recordings in the living animal.

The image group has grown recently with the arrival in 2011 of J.-M. Mirebeau (numerical methods for
mathematical problems involving Anisotropy, including PDEs, mesh generation and non-linear approxima-
tion) and F.-X. Vialard (geometrical methods and diffeomorphic image registration applied to biomedical
imaging, like on spatiotemporal 3D brain image classification, with L. Cohen and J.-B. Fiot).

Scientific computing and numerical analysis. J. Salomon and G. Turinici worked on algorithms
for nonlinear optimal control. A general algorithm, called “monotonic algorithm”, which includes many
algorithms proposed in the literature as particular cases, was formulated and its convergence was proved
in general abstract settings. Its applications involve techniques of quantum control (in collaboration
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with a group of chemists at Princeton University), optimal transport and also “mean field game”-type
modeling in economics. They also studied parallel in time algorithms applied to problems for which the
time parallelization achieved by the so-called “parareal” technique is relevant, among which one may cite
the control of the Schrédinger equation or the elasto-dynamical control. Finally, they provided a complete
numerical analysis of the so-called “toolkit” method used by the team of H. Rabitz to solve quantum
control problems.

J. Salomon tackled some topics in optimal transport. He proposed two original algorithms to solve
problems involving respectively a transport plan on a circle for a convex cost or a one-dimensional concave
setting, and tailored a third one to address high dimensional settings.

G. Turinici investigated the controllability of quantum systems and feedback, as numerical implementa-
tions of quantum control generally start from the basic question of controllability. Several settings were
addressed and controllability criteria were formulated, notably for the simultaneous control by a unique
laser and for the control of the rotational motion. Another set of applications studied concerned the
Lyapunov control of high-order control settings.

A code was written in FORTRAN 95/2003 (approx. 5500 lines) by G. Legendre for the study of models
and algorithms to compute the electronic states of atoms or molecules. The goal is to test several new
algorithms (work in progress, with E. Séré and A. Levitt).

G. Legendre (arrived in 2007) also worked on the improvement of transparent or absorbing boundary
conditions in waveguides based on a modal analysis. More particularly, a method was proposed to address
the failure of perfectly matched layers in the presence of backward waves (with A.-S. Bonnet-Ben Dhia).
Recently, he investigated a numerical approach to the approximate lagrangian controllability for the two-
dimensional Euler equation (with T. Horsin).

Classical and quantum mechanics. P. Bernard has studied the structures linked to the instability of
Hamiltonian dynamical systems, from the variational and geometric points of view. On the variational
side, he obtained results on the fine structure of Mather sets, notably in the generic case, and described
abstract mechanisms of instability. On the geometric side, he proved the existence, in the “a priori stable”
case, of normally hyperbolic invariant cylinders. The combination of these works just led to a proof of the
generic existence of Arnold’s diffusion in arbitrary dimension (with V. Kaloshin and K. Zang).

Since his arrival in September 2011, J. Féjoz has published a very simple and general proof of Kolmogorov’s
invariant tori theorem and has completed the first proof of Arnold-Mather diffusion in a realistic three-
body problem (with M. Guardia, V. Kaloshin and P. Roldan).

J. Dolbeault and M.J. Esteban studied the effect of an exterior magnetic field on a relativistic electron (with
M. Loss; with J. Duoandikoetxea, and L. Vega) or in case of general potentials (with J. Duoandikoetxea
and L. Vega; with R. Bosi) and have given theoretical and numerical results on the stability threshold.
M.J. Esteban developed new methods for the construction of self-adjoint extension of operators with
spectral gap, applied to the Coulomb-Dirac operator, with a coupling constant equal to 1 (with M. Loss),
in connexion with optimal Hardy inequalities for the Dirac operator. E. Séré (with M. Lewin) gave general
criteria for the appearance of spectral pollution in certain discretization schemes of operators with spectral
gaps.

P. Gravejat and E. Séré (with J. P. Solovej, C. Hainzl and M. Lewin) studied a mean field approximation
of Quantum Electrodynamics, with applications to the electron cloud in heavy atoms. Energy minimizers
were found, with rigorous formulas for the charge renormalization.

I. Catto (with C. Bardos, N. Mauser, S. Trabelsi) completed the mathematical analysis of the multi-
configuration time-dependent Hartree-Fock system. The local (in time) existence and uniqueness of the
solution to the initial value problem is proved and the first result ever on global existence under a condition
on the initial datum is established.

Fluid Mechanics: control, fluid-structure interaction, non-newtonian fluids. The control of
a fluid (for instance, putting it to rest by relevant boundary conditions) has been studied by O. Glass
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(arrived in 2009) for different models (KDV, 1D compressible Navier-Stokes). Also the control of the flow
rather than the state of the solid has been considered (connected with the inviscid Euler model).

The model of a solid embedded in a perfect incompressible fluid has been considered by O. Glass. In this
model, the solid body evolves under the influence of the pressure on its boundary. Various properties of
this model have been studied: regularity in time of the trajectories associated to this model (as for the
Euler equation alone), Cauchy problem for weak solutions, limit of a vanishing body to obtain a simplified
model.

M. Hillairet worked mostly on fluid-structure interactions problems. In the time-dependent case he derived
mathematical criteria deciding whether the incompressible Navier-Stokes equations coupled to Newton
laws are able to predict contact between solids or not. In the stationary version, he obtained existence of
solutions vanishing at infinity and computed their decay rate.

B. Haspot (arrived in 2011) studied existence of global strong solutions to the compressible Navier-Stokes
system in N > 2 dimension with large data. He has also investigated the global exact non controllability
of compressible Navier—Stokes equations by developing a notion of quasi-solution.

I. Catto has completed the analysis of the Hébraud-Lequeux model for some non-newtonian fluids: asymp-
totic behaviour of solutions, existence of attractors (with J. M. Amigd, A. Giménez, J. Valero).

Hamilton-Jacobi equations, fully nonlinear PDEs. C. Imbert studied uniqueness of solutions of
HJ equations on singular domains with discontinuous coefficients (with R. Monneau, H. Zidani). He con-
structed with S. Serfaty repeated games approximating the integral curvature flows and general parabolic
non-local equations. G. Carlier and R. Tahraoui derived the HJB equation for a control problem with non
local state equation. P. Cardaliaguet arrived in 2010 ; with P. Cannarsa, C. Rainer and L. Silvestre, he
studied Hamilton-Jacobi equations with super-quadratic growth in the gradient variable: he shows that
the modulus of Hélder continuity of the solution depends only on its L* norm and the growth rate.

C. Imbert studied the level set approach to integral curvature flows (existence, uniqueness, stability). N.
Forcadel (arrived in 2008) proved (with F. Da Lio, R. Monneau) that solutions of a non-local first order
equation modeling dislocation dynamics converge to solutions of mean curvature motion. N. Forcadel
(with A. Monteillet) studied existence/uniqueness of fronts with a velocity composed of a mean curvature
term and of a non-local term. This was also done by P. Cardaliaguet (with G. Barles, O. Ley, R. Monneau,
A. Monteillet) with velocity depending in a nonlocal, non monotone way of the set.

P.-L. Lions (with P. Souganidis) found a new proof for stochastic homogenization of Hamilton-Jacobi
equations in random environment. In periodic environment, P.-L. Lions (with F. Da Lio and P. Souganidis)
shows that homogenization holds for Neumann oscillating boundary condition when the boundary is a
hyperspace with a rational normal. N. Forcadel (with C. Imbert and R. Monneau) studied homogenization
for non-local Hamilton-Jacobi equations and for some particles systems like the Frenkel-Kontorova model.
To homogenize Hamilton-Jacobi equations, coercivity seemed to be mandatory; but this is not always the
case, as explained by P. Cardaliaguet and P.-L. Lions (with P. Souganidis) for some front propagation
problems, by P. Cardaliaguet for the G-equation (with J. Nolen and P. Souganidis) and under a non-
resonance condition in the plane.

N. Forcadel (with E. Carlini, M. Falcone and R. Monneau) has proposed a generalization of the fast
marching method to treat the case of non-local and changing sign velocity.

C. Imbert studied the Holder regularity of viscosity solutions of second-order, fully non-linear elliptic
integro-differential equations (with G. Barles and E. Chasseigne). He also established an Alexandroff-
Bakelman-Pucci estimate and a Harnack inequality for fully non-linear elliptic equations in non-divergence
form which can be degenerate when “the gradient is small”. Typical examples are either equations
involving the m-Laplace operator or Bellman-Isaacs equations from stochastic control problems.

M.J. Esteban studied the existence of solutions for a certain family of fully nonlinear problems based on
Pucci-type operators (with P. Felmer and A. Quaas).
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1.2.3 Group “Probability and Statistics”

Probability. The research activities of the probability group concern various applications of probability
to non-equilibrium statistical mechanics, random walks and polymers in random environments, random
trees, self similar Markov processes and fragmentation, log-correlated fields, rough paths and stochastic
regularization, functional inequalities.

S. Olla’s work is mainly directed on the study of macroscopic energy diffusion and thermal conductivities in
mechanical system perturbed by conservative stochastic dynamics. His work is supported by the European
Research Council Advanced Grant Macroscopic Laws and Dynamical Systems (MALADY) (ERC AdG
246953). His main achievements are the weak coupling limit for energy behaviour (with C. Liverani),
the heat equation for the macroscopic evolution of the energy fluctuations under hydrodynamic scaling
limit (with M. Sasada), and the superdiffusion of energy in one dimensional systems (a series of works
with G. Basile, C. Bernardin, H. Spohn, M. Jara, T. Komorowski, L. Ryznik). During his permanence at
CEREMADE (2008-2010), M. Jara also worked on other scaling limits for interacting particle systems, in
particular connected to subdiffusion in random environments. He is now detaché at IMPA, Rio de Janeiro.
F. Huveneers arrived at CEREMADE as a postdoc, supported by the ERC MALADY, in 2010. He has
worked on the thermal transport in disordered harmonic chains, deriving sharp asymptotic bounds on the
heat current in the Casher-Lebowitz model, and he analyzed the effect of a small energy preserving noise
on a disordered harmonic chain (in collaboration with C. Bernardin), as well as the effect of non-quadratic
potentials. He has been hired as Maitre de Conférences (lecturer) in 2012 and will continue to be part of
this research group.

F. Simenhaus’ and H. Lacoin’s (both at CEREMADE from 2010) work is mainly concerned with two
topics : statistical mechanics and random walks in random environments. One of the main achievements
is that the stochastic Ising model in dimension 2 at zero temperature follows the mean curvature flow if
correctly renormalized. They also proved an upper bound for the mixing time of the polymer dynamics in
the repulsive case. Simenhaus also studied the stochastic Ising model in dimension 3 at zero temperature.
Some of this work had been in collaboration with a group of researchers in Rome 3 (P. Caputo, F.
Martinelli) and Lyon (F.L. Toninelli). H. Lacoin also studied the surdiffusivity of the trajectories of
Brownian motion in Poissonian random environments.

J. Trashorras studied Large Deviations for symmetrical and bootstrapped empirical measures. He estab-
lished a Large Deviations Principle for the infinite Wasserstein distance between two independent empirical
measures. In the field of multi-scale modeling he defined Monte-Carlo algorithms that lead to parallel
computations for spin systems.

M. Mariani has been postdoc at CEREMADE from March 2008 till September 2009, with the support of
the ANR LHMSHE and supervision of S. Olla. One of his main contributions is a large deviation principle
for hyperbolic scalar laws.

B. Haas works on discrete and continuous random trees, self-similar Markov processes and fragmentation
processes. About the first subject she obtained: (1) a description of scaling limits of a large family of
discrete random trees (the so-called Markov branching trees) in terms of self-similar continuous random
trees, (2) a study of geometric and fractal properties of the limiting continuous trees, (3) the development of
various applications: to population dynamic genealogical trees (Galton-Watson trees, phylogenetic trees),
to combinatorial trees (in particular Polya trees) and to recursive trees; about the self-similar Markov
processes: (1) a detailed study of quasi-stationary distributions and Yaglom limits of all positive self-
similar Markov processes that reach 0 in finite time, applications to continuous state branching processes,
all continuous self-similar diffusions, asymptotic behavior of solutions to the deterministic fragmentation
equation with dust, (2) scaling limits of decreasing integer valued Markov chains with rare macroscopic
jumps, the limits being decreasing self-similar Markov processes and applications. About fragmentation
processes that lose mass to dust: the behavior near the extinction time.

V. Vargas and R. Rhodes (both arrived in 2007) are working on log-correlated fields. These have many
applications in fully developed turbulence, Liouville quantum gravity, as well as finance. They have
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introduced a continuous analogue of the Mandelbrot’s star equation and solved it in sub-critical regime.
In the context of Liouville quantum gravity (LQG), they have established the KPZ formula, explained
the duality in LQG and investigated the phase transition. In turbulence, they have developed a matrix
valued theory of Gaussian multiplicative chaos.

F. Bolley works on qualitative properties of semigroups, such as smoothing properties or their long time
behavior; he uses functional inequalities, such as the logarithmic Sobolev or Poincaré inequalities, and
in particular, in collaboration with D. Bakry and I. Gentil, has shown the efficiency of weighted Nash
inequalities and dimension dependent functional inequalities when seeking bounds on the Markov kernel
of the semigroup; he has also shown how adapted optimal transport techniques could be useful in the
study of the long time behavior of degenerately diffusive stochastic processes.

J. Lehec (arrived at CEREMADE in 2009) has written an article on a stochastic variational formula for
the Gaussian relative entropy, in the spirit of the work of C. Borell on the Laplace transform. He showed
several applications to functional inequalities.

M. Gubinelli arrived at CEREMADE in 2008 as professor. He is mainly interested in developments in the
theory of rough paths and in the properties of noise which allow to regularize the behavior of non-linear
systems. He also works on the regularization by noise phenomenon: an equation which is deterministically
non well-posed (the simplest example being an ODE with non-Lipshitz or even distributional vector-fields)
can behave better when sufficiently irregular noise is added. With some collaborators he has studied these
phenomena in the context of ODEs with additive Brownian noise, for the stochastic transport equation
and for a system of vortices in a two-dimensional periodic domain.

Statistics. The activity in statistics is distributed within two themes, which are relatively independent,
namely Mathematical Statistics on the one hand and computational Bayesian methods on the other. The
junction between both themes focuses on the Bayesian approach, which is a specificity of the group within
France.

The first theme concentrates on non-parametric estimation. First, F. Balabdaoui just defended her ha-
bilitation on asymptotic results in nonparametric estimation under constraints, which can be used for
instance to estimate the mode of a density in an automated manner (without having to choose a band-
width) or to calculate asymptotic confidence bands of a discrete probability. Similarly, V. Rivoirard was
recruited in 2010 to reinforce the group on this topic, already represented by J. Rousseau. They now work
in a Bayesian framework, concentrating on speed and Bernstein—von Mises theorems, in particular on the
linear functionals of the density, on processes for regularity classes containing the function to estimate,
nonparametric Bayesian procedures based on mixture models, and the consistency of Bayesian testing
procedures. As in the case of F. Balabdaoui, they are interested in empirical processes, but in the setup
of the asymptotic behavior of Bayesian a posteriori empirical estimators based on the maximum marginal
likelihood. In a more frequentist setting, V. Rivoirard is also exploring Lasso type estimators (mixed effects
models, inverse problems, intensity point processes). Following the launch of the ANR bandhit (2008-
2012) on the theme of Bayesian nonparametric Statistics, chaired by J. Rousseau, V. Rivoirard started
an ANR on the theme of statistical calibration, which was accepted in 2011. K. Meziani (arrived in 2009)
develops her own nonparametric themes, which are more related to machine learning techniques for the
study of penalization and projection. O. Wintenberger (arrived in 2008) also works on semi-parametric
methods for weakly dependent time series. In particular, he obtained consistency results for pseudo max-
imum likelihood estimators in these models. He is also interested in the dependence of extreme values for
time series and by concentration measurement and large deviations, in collaboration with probabilists of
CEREMADE. He further works on oracle inequalities for wavelet sparse estimators.

The second theme of the group focus on the problems of calculation of statistical procedures and complex
data analysis, mainly in terms of simulation and Monte Carlo methods. There, S. Donnet (arrived in
2007) works on mixed effects models defined by ordinary differential equations and stochastic algorithms
using Expectation-Maximization techniques combined with more involved simulation methods. She also
collaborated with J.-M. Marin (a former member of CEREMADE) on empirical Bayesian methodology for
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the analysis of Gaussian graphical models. She further collaborated with J. Rousseau on the elicitation
of priors by combining expert opinions. This is also the main research topic of C. Robert. His major
achievements over the period were in obtaining advanced methodological and computational algorithms
on ABC (Approximate Bayesian Computation), connected with his participation in two ANR that are
joint with biologists at CBGP, INRA, Montpellier. In collaboration with J.-M. Marin and J. Rousseau,
he obtained convergence results for new versions of the algorithm, continued his study of the relationship
between ABC and Bayesian model selection, and contributed to discussions on the defense of the method
by biologists. C. Robert also participated in several invited discussions on recent particle algorithms.
His most important outcome over the period, in collaboration with J.-M. Marin and J. Rousseau, is the
characterization of summary statistics validating the use of the algorithm ABC model selection. (This
stemmed from a counter-example exposed in an earlier article by A. Grelaud, then a PhD student at
CEREMADE, J.-M. Marin and C. Robert.) He has also written several articles on historical aspects and
philosophy of Bayesian statistics and publishes a regular column in the statistics magazine CHANCE about
books related to statistics. He also continued to work on MCMC and particle methods, in collaboration
with members of the laboratory (A. Iacobucci, P. Jacob, J.-M. Marin, R. Ryder, J. Rousseau). Being
in charge of the local ANR Ecosstat in collaboration with astronomers from the AIP, he supervised the
post-doctoral year of D. Wraith and collaborated with him on several articles. In 2009 he published with
G. Casella a book which is an introduction to Monte Carlo methods based on the R language, whose
translation into French was published in 2010 (and in Japanese is close to completion). R. Ryder, first as
a postdoc funded by the Mathematics Science Foundation in Paris, then as a Maitre de Conférences (since
2011), has, in the continuity of his thesis, continued to develop the TraitLab software and analysed the
history of the semitic language family. He joined a group working on the application of ABC algorithms
to models of recombination in genetics, including the question of estimating the topology of phylogenetic
trees of evolution of bacterial RNA. He also worked on the Wang-Landau algorithm, determining (with
P. Jacob) the conditions under which this algorithm converges and is currently analysing (with P. Jacob
and P. del Moral) this algorithm in the setting of Feyman-Kac semi-groups.

The field of applied statistics is represented by M. Summa and P. Bertrand, following the retirement of
B. Goldfarb and C. Pardoux in 2011. P. Bertrand developed methods for unsupervised classification.
M. Summa worked on the modeling of multiway data tables. She co-authored a patent on the platform
DelataMetrics for multidimensional data processing that was sold to the company ISTHMA.

1.3 Analysis of the means of the unit

Staff and recruitments over the last five years. The number of permanent academics (researchers
or teacher-researchers) has increased by about 25% in the last five years. Note that, during the previous
four-year period, the increase had been roughly of the same order of magnitude. This is mainly due to
a wave of retirements of Paris-Dauphine teacher-researchers in mathematics who were not members of
the CEREMADE (mainly Maitre de Conférences). All newly recruited faculty members have asked to
join the CEREMADE. In 2003, the Laboratory Board had wished the recruitment to be respectful of
the equilibrium among the three major CEREMADE teams; this was acknowledged in our Declaration
of Scientific Policy 2009-2012. The open Maitre de Conférences positions have been pre-assigned to the
various teams actually abiding by this request. Concerning the recruitment of full professors, the positions
have not been pre-assigned, but the overall balance between the disciplines has been nonetheless respected.
The following Maitres de Conférences have left the unit: L. Campi, I. Gentil, B. Nazaret, J. Renault
and F. Santambrogio (recruited as Professors), C. Imbert (recruited as CNRS Research Director), P.
Gravejat (having a temporary “Hadamard” position at Polytechnique), M. Jara-Valenzuela (Researcher
in Brazil), F. Martins da Rocha (for a position in Brazil, and then back to CEREMADE as a CNRS
research director), B. Goldfarb, F. Goupil and C. Pardoux (retirements). The following Professors have
left the unit: P. Cazes, R.-A. Dana (2012), E. Diday, D. Florens, R. Tahraoui. Most of them have asked
and obtained emeritus. The present list of emeritus Professors at CEREMADE is the following: P. Cazes,
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R.-A. Dana, E. Diday, I. Ekeland, D. Florens.

During the same period the following Maitres de Conférences have been recruited: S. Donnet, R. Elie, N.
Forcadel, B. Haspot, M. Hillairet, M. Jara-Valenzuela, I. Kharroubi, J. Lamboley, G. Legendre, J. Lehec,
E. Lépinette-Denis, K. Meziani, N. Nouaili, A. Réveillac, R. Rhodes, R. Ryder, F. Santambrogio, F.
Simenhaus, F.-X. Vialard, G. Vigeral, O. Winterberger. V. Iehlé and J.-P. Lefort were recruited at LEDa
(Laboratory of Economics of Dauphine) and joined the CEREMADE part-time. The following Professeurs
have been recruited: P. Cardaliaguet, B. Bouchard, J. Féjoz, O. Glass, M. Gubinelli, V. Rivoirard. D.
Ettinger is a Professor at LEDa who joined part-time the CEREMADE.

During the period spanned by the five-year contract, C. Mouhot, CNRS researcher (CR) has left the
CEREMADE, while F. Martins Da Rocha, CNRS research director (DR) and Vincent Vargas (CR),
Hubert Lacoin (CR), and J.-M. Mirebeau (CR) have joined the unit. In september 2012, three Maitre de
Conférences (A. Frouvelle, F. Huveneers and D. Possamai), a full professor (M. Hoffmann) and a CNRS
researcher (S. Armstrong) have joined the CEREMADE. In september 2012, the CEREMADE has 51
Maitre de Conférences and Professors and 9 CNRS researchers.

Regarding ITA and IATOSS (Administration, IT, research support), we have some serious concerns: on
the one hand, M. Touati (IE1, research support and PC fleet management) has not been replaced yet
after her retirement, and we hope this can be done soon. On the other hand, M. Vanbreugel (IR1) will
soon retire. M. Vanbreugel currently manages our computer network. The solution that we propose for
the replacement would be to entrust our network to G. Bares, who is currently technician in charge of
the Apple computer equipment and of our numerous databases. This can only be realized if another
technician is recruited to assist him. We will absolutely need to hire a technician to assist G. Barés when
M. Vanbreugel retires.

Budget and funding utilization. Since 2005, the CEREMADE has been associated with a significant
number of projects financed by the ANR, fifteen at present. These projects constituted an important
source of funding. Eleven of these contracts, which are listed in the first section, are coordinated by
researchers of the center, who also participate as partners in the remaining four. Moreover, three projects
in CEREMADE are financed by the ERC, and four members of CEREMADE are members of the IUF.
All these projects allow us to hire a large number of postdoctoral researchers, in addition to the re-
cruitments on individual contracts (e.g. CNRS). The corresponding funding also enable CEREMADE
researchers and PhD students to organize or participate in international conferences.

The new policy of Paris-Dauphine University on the use of BQR (Bonus Qualité Recherche), aiming to
promote the quality of scientific publications, has worked in favor of CEREMADE. This policy has given
researchers additional means to travel for attending conferences or for research collaborations. It has also
allowed to invite French and foreign high-level scientists, in the context of either existing collaborations
or new research projects.

Some CEREMADE members have also developed research through industrial contracts, and six of the
laboratory doctorates are currently CIFRE contracts.

Finally, we point out that the CEREMADE was awarded during the last five-year period (2007-2011)
the following average annual amounts: 123,000 Euros (incl. tax) in annual funding from the University,
plus 24,500 euros from the BQR (these two resources have increased significantly over the last two years),
25,000 Euros from the CNRS (not including specific action credits, such as some workshops, long-time
missions, etc.), and 14,000 euros from MIDO (Mathematics and Computer Science Department).

The largest budget item, not taking the contracts such as ANR into account, concerns the missions (more
than 50%), in particular for PhD students and young researchers who have not yet a grant such as an
ANR project, and investments in computers (approx. 30 %). The installed base of computers is rather
large: around 80 personal computers, and several servers (mail, web, databases and three servers for
computations).
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Year 2007 2008 2009 2010 2011

Credits from Dauphine 90950 | 90950 | 90950 | 164248 | 180220

Credits from CNRS! 21500 | 21268 | 21268 | 34000 | 27700

BQR 19000 | 19000 | 22000 | 31000 | 31000

MIDO 10000 | 15000 | 15000 | 15000 | 15000

Total 141450 | 146218 | 149218 | 244248 | 253920
Number of CNRS researchers 6 7 7 6 7
Dauphine faculty 40 43 47 48 51
Total of permanent members 46 50 54 54 58

Figure 1: Summary of the means of the unit (not counting ANR, ERC, etc.)

Finally, the total area occupied by members of CEREMADE is of 924 square meters (June 2012). The
CEREMADE manages directly offices for a total of 731 square meters; the rest consists mainly in offices
managed by the MIDO department (and occupied by members of CEREMADE having a responsibility
in this department). As outlined in the SWOT analysis in the project document, the lack of space is an

important issue for the laboratory.

Inot including credits for specific actions (aid to some workshops, long-time missions for researchers in a CNRS interna-

tional unit, etc.)
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2 Rules of the unit, functional organization chart, health and safety

2.1 Rules of the unit

We put here the project for a “Réglement intérieur” of CEREMADE (in French). It has been approved
in a general assembly of the unit, and has to be approved by the CNRS and the University. We also put
the decision of creation of the laboratory board and the Functional organization chart of the unit.

REGLEMENT INTERIEUR DU CEREMADE

1 — Les instances consultatives du laboratoire sont au nombre de deux : le conseil et I'assemblée générale.
L’assemblée générale comprend tous les personnels du laboratoire. Elle est réunie sur l'initiative du
directeur au moins une fois par an. Le conseil de laboratoire est présidé par le directeur du laboratoire.
Il exerce un role consultatif. Il se réunit au moins deux fois par an.

2 — Le directeur du CEREMADE veille au bon usage des ressources propres de 1'unité, en prenant en
compte notamment les contributions des membres de 'unité aux activités de recherche et d’animation
communes.

3 — La qualité de membre du CEREMADE est décernée par le conseil de I'unité. FElle doit refléter une
réelle participation a des projets scientifiques, d’animation de la recherche et de publication scientifique.

4 — Les membres du CEREMADE ne peuvent pas cumuler leur appartenance au CEREMADE avec un
rattachement a un autre laboratoire du CNRS ou d’une université publique frangaise, sans en demander
I’autorisation au conseil de I'unité ; ils doivent alors préciser quel pourcentage de leur activité de recherche
releve du CEREMADE.

5 — Toute demande d’aide ou réponse a un appel d’offres sera faite aprés en avoir informé et le directeur
du CEREMADE, qui a le droit d’accepter ou de refuser une demande. Une fois la demande acceptée, le
directeur a le devoir d’aider le chercheur dans sa démarche en vue de faire aboutir la demande.

6 - Il est attendu des membres du CEREMADE qu’ils participent de fagon active et par leur présence
aux diverses activités collectives mises sur pied par le CEREMADE telles que les colloques, séminaires,
assemblées générales, conseils de laboratoire.

7 — Il est attendu des membres du CEREMADE qu’ils développent un certain nombre d’initiatives scien-
tifiques dans le cadre ou sous le label du CEREMADE.

24



8 — Il est attendu que chaque enseignant - chercheur et chercheur du CEREMADE manifeste une activité
de publication compatible avec le statut de publiant selon les criteres en vigueur.

9 — Tout membre du CEREMADE est tenu de rédiger un rapport sur ses activités scientifiques (livres,
articles dans des revues a comité de lecture, chapitres dans des ouvrages collectifs répondant & des criteres
scientifiques, communications & des colloques de recherche, organisation de colloques, projets de recherche,
direction de theses, participation a des comités de revues et a des instances d’évaluation, etc.) lorsque les
instances de ’Université Paris-Dauphine ou le CNRS en font la demande.

10 - Les publications scientifiques et professionnelles des membres du CEREMADE doivent faire ap-
paraitre 'appartenance au CEREMADE selon les régles établies par le conseil scientifique de I’Université
Paris-Dauphine et telles qu’elles sont définies dans le contrat le liant avec I’Université et le CNRS. Les
publications doivent étres déposées selon les regles définies en Conseil de 1'unité.

11 - D’une manieére plus large, tout membre du CEREMADE tiendra informé en temps réel le directeur du
CEREMADE de toute initiative prise ou considérée (réponse a un appel d’offres, lancement de nouveaux
projets, organisation de colloques, etc) qui implique le CEREMADE.

12 — Tout membre du Ceremade s’engage a respecter les regles en vigueur, en matiere de déontologie, en
particulier dans le cadre des missions d’expertise, et a prévenir de sa propre initiative d’éventuels conflits
d’intérét. Il est tenu de respecter la réglementation en matiere d’hygiene et de sécurité, de s’informer des
procédures en vigueur et est encouragé a participer aux actions de prévention. Pour les questions liées aux
systemes d’information et en I'absence de dispositions particulieres, il est tenu de respecter les dispositions
contenues dans la charte informatique de I’Université Paris-Dauphine.

*H* apres avoir été soumis aux membres du conseil de laboratoire,

13 - Ce reglement entre en vigueur le
a l'assemblée générale des personnels, a la présidence de I’Université Paris-Dauphine et aux instances

compétentes du CNRS. Toute modification ultérieure serait soumise a la méme procédure.

Il est entendu que toute clause du reglement qui deviendrait contraire aux dispositions légales, réglementaires
ou conventionnelles applicables au C.N.R..S et a I'université Paris Dauphine, du fait de leur évolution, serait
nulle de plein droit.
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DEC
Portant création d’un conseil de laboratoire au sein de 'UMR 7534 du CNRS
dénommeée « Centre de recherches en mathématiques de la décision »
(CEREMADE)

Le président du CNRS

Vu le décret n° 82-993 du 24 novembre 1982 modifié portant organisation et
fonctionnement du Centre national de la recherche scientifique et notamment son
article 3 ;

Vu le décret du 21 janvier 2010 portant nomination de M. Alain FUCHS aux fonctions de
président du Centre national de la recherche scientifique ;

Vu la décision n° 920368SOSI du 28 octobre 1992 modifiée relative a la constitution, la
composition, la compétence et au fonctionnement des conseils de laboratoire des
structures opérationnelles de recherche et des structures opérationnelles de service du
Centre national de la recherche scientifique ;

Vu la décision n° 080145DAJ du 12 décembre 2008 donnant délégation de signature a
M. Alain Mangeol, délégué régional pour la circonscription Paris A notamment en
matiere d’organisation et de fonctionnement des services ;

Vu la décision n° 08A012DSI du 19 décembre 2008 portant renouvellement de
I’'UMR 7534 du CNRS dénommée «Centre de recherches en mathématiques de la

décision »

Décide

Article ler : Création

Il est créé un conseil de laboratoire au sein de 1’unité mixte de recherche 7534 du CNRS
dénommée « Centre de recherches en mathématiques de la décision ».

Article 2 : Composition

Le conseil de laboratoire comprend 18 membres :

e le directeur de l'unité ;
. 11 membres élus :

- 10 pour le College des chercheurs, des enseignants-chercheurs et des
doctorants avec 2 sous-colleges :
- Chercheurs et enseignants-chercheurs : 8 élus
- Doctorants : 2 élus

- 1 pour le College des personnels techniques et administratifs



* 6 membres nommés par le directeur de I’unité

Le mandat des membres du conseil de laboratoire prendra fin avec le prochain
renouvellement du laboratoire. La durée du mandat peut étre réduite ou prorogée,
notamment dans le cas ol la structure de 1’unité est modifiée.

Article 3 : Compétences

Ce conseil de laboratoire exerce les compétences fixées au Titre III de la décision du
28 octobre 1992 susvisée.

Article 4 : Publication

La présente décision sera publiée au Bulletin officiel du Centre national de la recherche
scientifique.

Fait a Ivry-sur-Seine, le

Pour le président du CNRS
et par délégation,

Le Délégué Régional



2.2 Functional organization chart

The functional organization chart, with the purcentage of participation of each member of the unit to each
of the groups, is given on the next page. We also add a second organization chart, classified according to

the personnel’s status.
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Organigramme du CEREMADE (UMR7534)
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J. FEJOZ : Directeur

Groupe Mathématiques
de I'’économie et de la finance

Enseignants Chercheurs permanents
I. BEN TAHAR MDC (100%)
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V. IEHLE MDC (25%)

E. JOUINI PR (100%)
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P. BERNARD PR (100%)
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2.3 Health and safety

Great efforts have been made by the University on health and safety. Nevertheless, improvements can be
made particularly with regard to the deplorable state of hygiene in general and those of the sixth floor
of B wing in particular (several complaints have also been entered in the register on this matter). The
deposition of garbage containers in the afternoon on each floor stairs corridors B and P is also a problem
of hygiene (malodour) and especially security (in case of evacuation).

Regarding the CEREMADE, the provision of health and safety record and the introduction of the ”doc-
ument unique” represent a major advance over the previous five-year plan.

Moreover, the laboratory now has an ACMO (CNRS Agent in Charge of Implementation, Gilles Bares)
and an agent who sits as a member elected to the CHS (César Faivre). These two personals each have
had training on health and safety; C. Faivre is also SST (Sauveteur Secouriste du Travail — rescuer) and
was trained in fire risk and handling of fire extinguishers on real fires. Both agents work together to
information and monitoring of compliance with health and safety by all lab members, especially with new
members of CEREMADE.

Thus, the corridors have been cleared of the cabinets which encumbered and almost all offices are now
equipped with table signage indicating the general safety instructions to follow (to prevent persons, evac-
uation routes, etc.. ). In addition, all offices were equipped with surge protector power strips secured to
mitigate the lack of wall outlets.

Finally, two of the laboratory personnel have been designated as “floor leaders” and two other have been
designated as guide after being trained as “responsible for evacuation”.

31



3 Publications of the unit

3.1 Articles published in peer-reviewed journals indexed by the AERES, ISI, etc.

1]

2]

[10]

[11]

[16]

Martial Agueh and Guillaume Carlier. Barycenters in the Wasserstein space. SIAM Journal on
Mathematical Analysis, 43(2):904-924, 2011.

René Aid, Luciano Campi, and Nicolas Langrené. A structural risk-neutral model for pricing
and hedging power derivatives. Mathematical Finance, (published online DOI: 10.1111/j.1467-
9965.2011.00507.x), 2012.

Fsou René Aid, Luciano Campi, Adrien Nguyen Huu, and Nizar Touzi. A structural risk-neutral
model of electricity prices. International Journal of Theoretical and Applied Finance, 12(7):925—
947, 2009.

Gonca Aki, Jean Dolbeault, and Christof Sparber. Thermal effects in gravitational Hartree systems.
Annales Henri Poincaré, 12:1055-1079, 2011.

Nathaél Alibaud and Cyril Imbert. Fractional semi-linear parabolic equations with unbounded
data. Transactions of the American Mathematical Society, 361:2527-2566, 2009.

Nathaél Alibaud, Cyril Imbert, and Grzegorz Karch. Asymptotic properties of entropy solutions
to fractal Burgers equation. SIAM Journal on Mathematical Analysis, 42(1):354-376, 2010.

Romain Allez and Jean-Philippe Bouchaud. Individual and collective stock dynamics: intra-day

seasonalities. New Journal of Physics, 13(2):025010, 2011.

Romain Allez, Rémi Rhodes, and Vincent Vargas. Lognormal scale invariant random measures.

Probability Theory and Related Fields, electronic version, 2012.

Pierre Alquier and Olivier Wintenberger. Model selection for weakly dependent time series fore-
casting. Bernoulli, 18(3):883-913, 2012.

Luigi Ambrosio and Patrick Bernard. Uniqueness of signed measures solving the continuity equation
for Osgood vector fields. Rendiconti Lincei - Matematica E Applicationi, 19(3):237-245, 2008.

Luigi Ambrosio and Filippo Santambrogio. Necessary optimality conditions for geodesics in
weighted Wasserstein spaces. Atti Accad. Naz. Lincei Cl. Sci. Fis. Mat. Natur. Rend. Lincei (9)
Mat. Appl., 18(1):23-37, 2007.

Fabio Ancona, Olivier Glass, and Khai Tien Nguyen. Lower compactness estimates for scalar
balance laws. Communications on Pure and Applied Mathematics, 65, n. 9, 1303-1329, 2012.

Roberto Ardon, Laurent D. Cohen, and Anthony Yezzi. A new implicit method for surface seg-
mentation by minimal paths in 3D images. Applied Mathematics and Optimization, 55(2):127-144,
2007.

Anton Arnold, Jean-Philippe Bartier, and Jean Dolbeault. Interpolation between logarithmic
Sobolev and Poincaré inequalities. Communications in Mathematical Sciences, 5(4):971-979, 2007.

Anton Arnold, Irene Gamba, Maria Pia Gualdani, Stéphane Mischler, Clément Mouhot, and
Christof Sparber. The Wigner-Fokker-Planck equation: Stationary states and large time behavior.
Mathematical Models and Methods in Applied Sciences, 22(11), 2012.

Yves Atchade, Nicolas Lartillot, and Christian Robert. Bayesian computation for statistical models
with intractable normalizing constants. Brazilian Journal of Statistics, 2012.

32



[17]

18]

[19]

[20]

[21]

[22]

[23]

[24]

[25]

[26]

Didier Auroux, Laurent D. Cohen, and Mohamed Masmoudi. Contour Detection and Completion
for Inpainting and Segmentation Based on Topological Gradient and Fast Marching Algorithms.
International Journal of Biomoedical Imaging, 2011:592924, 2011.

Dominique Bakry, Francois Bolley, and Ivan Gentil. Dimension dependent hyper-
contractivity for Gaussian kernels. Probability Theory and Related Fields, page
http://www.springerlink.com/content/8m12551571682782/, 2011.

Dominique Bakry, Francois Bolley, Ivan Gentil, and Patrick Maheux. Weighted Nash Inequalities.
Revista Matemdtica Iberoamericana, page http://rmi.rsme.es/index.php, 2012.

Fadoua Balabdaoui. Consistent estimation of a convex density at the origin. Mathematical Methods
of Statistics, 16:77-95, 2007.

Fadoua Balabdaoui and Pitman Jim. The distribution of the maximal difference between a Brow-

nian bridge and its concave majorant. Bernoulli, 17:466-483, 2011.

Fadoua Balabdaoui and Filali Karim. Efficient computation of the cdf of the maximum distance

between Brownian bridge and its concave majorant. Journal of Statistical Computation and Sim-
ulation, 82:405-418, 2012.

Fadoua Balabdaoui, M. Mielke, and A. Munk. The likelihood ratio test for non-standard hypotheses
near the boundary on the null-with application to the assessment of non-inferiority. Statistics €
Decistons, 27:75-92, 2009.

Fadoua Balabdaoui and Kaspar Rufibach. A second Marshall inequality in convex estimation.

Statistics and Probability Letters, 78:118-126, 2007.

Fadoua Balabdaoui, Kaspar Rufibach, and Filippo Santambrogio. Least Squares estimation of two

ordered monotone regression curves. Journal of Nonparametric Statistics, 22:1019-1037, 2010.

Fadoua Balabdaoui, Kaspar Rufibach, and Jon Wellner, A. Limit distribution theory for maximum
likelihood estimation of a log-concave density. Annals of Statistics, (37):1299-1331, 2009.

Fadoua Balabdaoui and Jon Wellner, A. Estimation of a k-monotone density: limit distribution

theory and the Spline connection. Annals of Statistics, 35:2536-2564, 2007.

Fadoua Balabdaoui and Jon Wellner, A. Estimation of a k-monotone density: characterizations,

consistency and minimax lower bounds. Statistica Neerlandica, 64:45-70, 2010.

Jean-Marc Bardet, William Chakry Kengne, and Olivier Wintenberger. Detecting multiple change-
points in general causal time series using penalized quasi-likelihood. FElectronic Journal of Statistics,
pages 1-50, 2012.

Jean-Marc Bardet and Olivier Wintenberger. Asymptotic normality of the quasi-maximum likeli-
hood estimator for multidimensional causal processes. Ann. Statist., 37(5B):2730-2759, 20009.

C. Bardos, Isabelle Catto, N. Mauser, and S. Trabelsi. Setting and analysis of the multi-
configuration time-dependent Hartree-Fock equations. Archive for Rational Mechanics and Anal-
ysis, 198(01):273-330, 2010.

Guy Barles, Emmanuel Chasseigne, Adina Ciomaga, and Cyril Imbert. Lipschitz Regularity of
Solutions for Mixed Integro-Differential Equations. J. Differential Equations, (252):6012-6060,
2012.

33



[33]

[34]

[35]

[36]

[42]

[43]

[44]

Guy Barles, Emmanuel Chasseigne, and Cyril Imbert. On the Dirichlet Problem for Second-Order
Elliptic Integro-Differential Equations. Indiana University Mathematics Journal, 57(1):213-146,
2008.

Guy Barles, Emmanuel Chasseigne, and Cyril Imbert. Hélder continuity of solutions of second-order
non-linear elliptic integro-differential equations. Journal of the European Mathematical Society,
13:1-26, 2011.

Julien Barral, Rémi Rhodes, and Vincent Vargas. Limiting laws of supercritical branching random
walks. Comptes Rendus de I’Académie des Sciences - Series I - Mathematics, page to appear, 2012.

Noellia Barreira, M. G. Penedo, Laurent D. Cohen, and M. Ortega. Topological Active Volumes: a
Topology-Adaptive Deformable Model for Volume Segmentation. Pattern Recognition, 43(1):255—
266, 2010.

Jean-Philippe Bartier, Adrien Blanchet, Jean Dolbeault, and Miguel Escobedo. Improved interme-

diate asymptotics for the heat equation. Applied Mathematics Letters, 24(1):76 — 81, 2011.

Jean-Philippe Bartier, Jean Dolbeault, Reinhard Illner, and Michal Kowalczyk. A qualitative study

of linear drift-diffusion equations with time-dependent or degenerate coefficients. Mathematical
Models and Methods in Applied Sciences, 17(3):327-362, 2007.

Katarzyna Bartkiewicz, Adam Jakubowski, Thomas Mikosch, and Olivier Wintenberger. Stable
limits for sums of dependent infinite variance random variables. Probability Theory and Related
Fields, 150(3):337-372, 2011.

Giada Basile, Cedric Bernardin, and Stefano Olla. Thermal Conductivity for a Momentum Con-
serving Model. Communications in Mathematical Physics, 287(1):67-98, 2009.

Giada Basile, Stefano Olla, and Herbert Spohn. Energy transport in stochastically perturbed
lattice dynamics. Archive for Rational Mechanics and Analysis, 195(1):171-203, 2009.

Lucie Baudouin and Julien Salomon. Constructive solution of a bilinear optimal control problem
for a Schrodinger equation. Systems and Control Letters, 57(6):pp. 453-464; 150, 2008.

Lucie Baudouin, Julien Salomon, and Gabriel Turinici. Analysis of the Toolkit method for the
time-dependent Schrodinger equation. Journal of Scientific Computing, 49(2):p. 111-136, 2011.

Mark A Beaumont, Rasmus Nielsen, Christian Robert, P., Jody Hey, Oscar Gaggiotti, Lacey
Knowles, Arnaud Estoup, Mahesh Panchal, Jukka Corander, Mike Hickerson, Scott A Sisson, Nel-
son Fagundes, Lounes Chikhi, Peter Beerli, Renaud Vitalis, Jean-Marie Cornuet, John Huelsenbeck,
Matthieu Foll, Ziheng Yang, Francois Rousset, David Balding, and Laurent Excoffier. In defence
of model-based inference in phylogeography. Molecular Ecology, 19:epub ahead of print, 2010.

Gérard Ben Arous, Yueyun Hu, Stefano Olla, and Ofer Zeitouni. Einstein relation for biased
random walk on Galton—-Watson trees. Annales de I’Institut Henri Poincaré (B) Probabilités et
Statistiques, page to appear, 2012.

Imen Ben Tahar, Nizar Touzi, and Mete Soner, H. The Dynamic Programming Equation for
the Problem of Optimal Investment Under Capital Gains Taxes. SIAM Journal on Control and
Optimization, 46(5):1779-1801, 2007.

Imen Ben Tahar, Nizar Touzi, and Mete Soner, H. Merton Problem with Taxes: Characterization,
computation and Approximation. SIAM journal on Financial Methmatics, 1:366—-395, 2010.

34



[48]

[49]

[50]

[51]

[57]

[58]

[59]

[60]

Rafael Benguria, Jean Dolbeault, and Régis Monneau. Harnack inequalities and discrete - con-
tinuum error estimates for a chain of atoms with two - body interactions. Journal of Statistical
Physics, 134:27-51, 2009.

F. Benmansour, G. Carlier, G. Peyré, and F. Santambrogio. Derivatives with respect to metrics
and applications: subgradient marching algorithm. Numer. Math., 116(3):357-381, 2010.

Fethallah Benmansour, Guillaume Carlier, Gabriel Peyré, and Filippo Santambrogio. Numerical

Approximation of Continuous Traffic Congestion Equilibria. Networks and Heterogeneous Media,
4(3):605-623, 20009.

Fethallah Benmansour and Laurent D. Cohen. Fast Object Segmentation by Growing Minimal
Paths from a Single Point on 2D or 3D Images. Journal of Mathematical Imaging and Vision,
33(2):209-221, 2009.

Fethallah Benmansour and Laurent D. Cohen. Tubular Structure Segmentation Based on Minimal

Path Method and Anisotropic Enhancement. International Journal of Computer Vision, 92(2):192—
210, 2011.

Imen Ben Tahar and Bruno Bouchard. Explicit characterization of the super-replication strategy

in financial markets with partial transaction costs. Stochastic Processes and their Applications,
117(5):655-672, 2007.

Quentin Berger and Hubert Lacoin. Sharp critical behavior for pinning model in random correlated
environment. Stochastic Processes and their Applications, 122(4):1397-1436, 2012.

Patrick Bernard. Existence of C1! critical sub-solutions of the Hamilton-Jacobi equation on com-

pact manifolds. Annales scientifiques de I’Ecole normale supérieure, 40(3):445-452, 2007.

Patrick Bernard. Smooth critical sub-solutions of the Hamilton-Jacobi equation. mathematical

research letters, 14(3):503-511, 2007.

Patrick Bernard. The dynamics of pseudographs in convex Hamiltonian systems. Journal of the

American Mathematical Society, 21(3):615-669, 2008.

Patrick Bernard. Young measures, superposition and transport. Indiana University Mathematics

Journal, 57(1):247-276, 2008.

Patrick Bernard. On the Conley decomposition of Mather sets. Revista Matematica Iberoamericana,

26(1):115-132, 2010.

Patrick Bernard. Large normally hyperbolic cylinders in a priori stable Hamiltonian systems.
Annales Henri Poincaré, 11(5):929-942, 2010.

Patrick Bernard. Lasry-Lions regularization and a Lemma of Ilmanen. Rendiconti del Seminario

Matematico della Universita di Padova, 124:221-229, 2010.

Patrick Bernard. On the number of Mather measures of Lagrangian systems. Archives for rational

mechanics and analysis, 197(3):1011-1031, 2010.

Patrick Bernard. The Lax-Oleinik semi-group: a Hamiltonian point of view. Proceedings of the

Royal Society of Edinburgh, Section: A Mathematics, page to appear, 2012.

Patrick Bernard and Ugo Bessi. Young measures, Cartesian maps, and polyconvexity. Journal of

the Korean Mathematical Society, 47(2):331-350, 2010.

35



[65]

[66]

[67]

[68]

[69]

[70]

[71]

Patrick Bernard and Boris Buffoni. Optimal mass transportation and Mather theory. Journal of

the European Mathematical Society, 9:85-121, 2007.

Patrick Bernard and Boris Buffoni. Weak KAM pairs and Monge-Kantorovich duality. advances

studies in pure mathematics, 47(2):397-420, 2007.

Patrick Bernard and Gonzalo Contreras. A generic property of families of Lagrangian systems.

Annals of Mathematics, 167(3):1-10, 2008.

Patrick Bernard and Joana Santos. A geometric definition of the Aubry-Mather set. Journal of

Topology and Analysis, 2(3):385-393, 2010.

Patrick Bernard and Joana Santos. A geometric definition of the Mané-Mather set and a Theo-
rem of Marie-Claude Arnaud. Mathematical Proceedings of the Cambridge Philosophical Society,
152(1):167-178, 2012.

Cedric Bernardin and Stefano Olla. Transport Properties of a Chain of Anharmonic Oscillators
with random flip of velocities. Journal of Statistical Physics, 145(5):1224-1255, 2011.

Marc Bernot, Alessio Figalli, and Filippo Santambrogio. Generalized solutions for the Euler equa-
tions in one and two dimensions. Journal de Mathématiques Pures et Appliquées, 91(2):137-155,
20009.

Patrice Bertrand. Systems of sets such that each set properly intersects at most one other set -

Application to cluster analysis. Discrete Applied Mathematics, 156(8):1220-1236, 2008.

Patrice Bertrand. Classifications en classes recouvrantes ou non, et leurs dissimilarités.

Mathématiques et Sciences Humaines, 2(190):59-87, 2010.

Patrice Bertrand and Gilbert Saporta. Some recent trends in applied stochastic modeling and

multidimensional data analysis. Computational Statistics €& Data Analysis, 52(6):3164-3166, 2008.

Fabrice Bethuel, Philippe Gravejat, and Jean-Claude Saut. Travelling waves for the Gross-
Pitaevskii equation II. Communications in Mathematical Physics, 285(2):567-651, 2009.

Fabrice Bethuel, Philippe Gravejat, Jean-Claude Saut, and Didier Smets. On the Korteweg-de Vries
long-wave approximation of the Gross-Pitaevskii equation I. International Mathematics Research
Notices, 2009:2700-2748, 2009.

Fabrice Bethuel, Philippe Gravejat, Jean-Claude Saut, and Didier Smets. On the Korteweg-de
Vries long-wave approximation of the Gross-Pitaevskii equation II. Communications in Partial
Differential Equations, 35(1):113-164, 2010.

Fabrice Béthuel, Philippe Gravejat, and Jean-Claude Saut. On the KP I transonic limit of two-
dimensional Gross-Pitaevskii travelling waves. Dynamics of Partial Differential Equations (DPDE),
5(3):241-280, 2008.

Fabrice Béthuel, Philippe Gravejat, and Jean-Claude Saut. Existence and properties of travel-
ling waves for the Gross-Pitaevskii equation. In Stationary and time dependent Gross-Pitaevskii
equations, volume 473 of Contemp. Math., pages 55-103. Amer. Math. Soc., Providence, RI, 2008.

Fabrice Béthuel, Philippe Gravejat, Jean-Claude Saut, and Didier Smets. Orbital stability of
the black soliton to the Gross-Pitaevskii equation. Indiana University Mathematics Journal,
57(6):2611-2642, 2008.

36



[81]

[87]

[38]

Fabrice Béthuel, Philippe Gravejat, Jean-Claude Saut, and Didier Smets. On the Korteweg-de
Vries long-wave approximation of the Gross-Pitaevskii equation II. Comm. Partial Differential
Equations, 35(1):113-164, 2010.

Piotr Biler, Lucilla Corrias, and Jean Dolbeault. Large mass self-similar solutions of the parabolic-
parabolic Keller—Segel model of chemotaxis. Journal of Mathematical Biology, 63:1-32, 2011.

Piotr Biler, Cyril Imbert, and Grzegorz Karch. Barenblatt profiles for a nonlocal porous medium
equation. C. R. Math. Acad. Sci. Paris, 349(11-12):641-645, 2011.

Omer Biran and Frangoise Forges. Core-stable rings in auctions with independent private values.
Games Econom. Behav., 73(1):52-64, 2011.

Xavier Blanc, Claude Le Bris, and Pierre-Louis Lions. Stochastic homogenization and random
lattices. J. Math. Pures Appl. (9), 88(1):34-63, 2007.

Xavier Blanc, Claude Le Bris, and Pierre-Louis Lions. Atomistic to continuum limits for computa-
tional materials science. ESAIM: Mathematical Modelling and Numerical Analysis, 41(2):391-426,
2007.

Xavier Blanc, Claude Le Bris, and Pierre-Louis Lions. The energy of some microscopic stochastic
lattices. Archive for Rational Mechanics and Analysis, 184(2):303-339, 2007.

Adrien Blanchet, Matteo Bonforte, Jean Dolbeault, Gabriele Grillo, and Juan-Luis Vézquez.
Hardy-Poincaré inequalities and applications to nonlinear diffusions. Comptes Rendus de [
Académie des Sciences - Series I - Mathematics, 344(7):431-436, 2007.

Adrien Blanchet, Matteo Bonforte, Jean Dolbeault, Gabriele Grillo, and Juan-Luis Vézquez.
Asymptotics of the fast diffusion equation via entropy estimates. Archive for Rational Mechanics
and Analysis, 191:347-385, 2009.

Adrien Blanchet, Jean Dolbeault, Miguel Escobedo, and Javier Ferndndez. Asymptotic behaviour
for small mass in the two-dimensional parabolic-elliptic Keller-Segel model. Journal of Mathemat-
ical Analysis and applications, 361(2):533-542, 2010.

Adrien Blanchet, Jean Dolbeault, and Michal Kowalczyk. Travelling fronts in stochastic Stokes’
drifts. Physica A: Statistical Mechanics and its Applications, 387:5741-5751, 2008.

Adrien Blanchet, Jean Dolbeault, and Michal Kowalczyk. Stochastic Stokes’ drift, homogenized
functional inequalities, and large time behavior of Brownian ratchets. SIAM Journal on Mathe-
matical Analysis / SIAM Journal of Mathematical Analysis, 41:46-76, 2009.

Olivier Bokanowski, Nicolas Forcadel, and Hasnaa Zidani. Reachability and minimal times for state
constrained nonlinear problems without any controllability assumption. SIAM Journal on Control
and Optimization, 48(7):pp. 4292-4316, 2010.

Olivier Bokanowski, Nicolas Forcadel, and Hasnaa Zidani. L'-error estimate for numerical ap-
proximations of Hamilton-Jacobi-Bellman equations in dimension 1. Mathematics of Computation,
79(271):1395-1426, 2010.

Olivier Bokanowski, Nicolas Forcadel, and Hasnaa Zidani. Deterministic state constrained optimal
control problems without controllability assumptions. ESAIM: Control, Optimisation and Calculus
of Variations, 17(4):pp. 995-1015, 2011.

Francois Bolley. Quantitative concentration inequalities on sample path space for mean field inter-

action. ESAIM Probab. Stat., 14:192-209, 2010.

37



[97]

[98]

[99]

[100]

[101]

[102]

[103]

[104]

[105]

[106]

[107]

[108]

[109]

[110]

[111]

Francois Bolley, Arnaud Guillin, and Florent Malrieu. Trend to equilibrium and particle approxi-

mation for a weakly selfconsistent Vlasov-Fokker-Planck equation. Modelisation Mathématique et
Analyse Numérique, 44(5):867-884, 2010.

Francois Bolley, José Canizo, and José Antonio Carrillo. Stochastic Mean-Field Limit: Non-

Lipschitz Forces & Swarming. Mathematical Models and Methods in Applied Sciences, 21(11):2179—
2210, 2011.

Francois Bolley, José Caiizo, and José Antonio Carrillo. Mean-field limit for the stochastic Vicsek

model. Applied Mathematics Letters, 25(3):339-343, 2012.

Frangois Bolley and Ivan Gentil. Phi-entropy inequalities for diffusion semigroups. Journal de

Mathématiques Pures et Appliquées, 93(5):449-473, 2010.

Federico Bonetto, Joel Lebowitz, L., Jani Lukkarinen, and Stefano Olla. Heat Conduction and
Entropy Production in Anharmonic Crystals with Self-Consistent Stochastic Reservoirs. Journal
of Statistical Physics, 134(5):1097, 2009.

Matteo Bonforte, Jean Dolbeault, Gabriele Grillo, and Juan-Luis Vazquez. Sharp rates of decay
of solutions to the nonlinear fast diffusion equation via functional inequalities. Proceedings of the
National Academy of Sciences, 107(38):16459-16464, 2010.

Anne-Sophie Bonnet-Ben Dhia, Eve-Marie Duclairoir, Guillaume Legendre, and Jean-Francois
Mercier. Time-harmonic acoustic propagation in the presence of a shear flow. J. Comput. Appl.
Math., 204(2):428-439, 2007.

Anne-Sophie Bonnet-Ben Dhia and Guillaume Legendre. An alternative to Dirichlet-to-Neumann
maps for waveguides. Comptes Rendus de I’Académie des Sciences - Series I - Mathematics, 349(17-
18):1005-1009, 2011.

Alfio Borzi, Julien Salomon, and Stefan Volkwein. Formulation and numerical solution of finite-level
quantum optimal control problems. Journal of Computational and Applied Mathematics, 216(Issue
1):170-197, 2008.

Roberta Bosi, Jean Dolbeault, and Maria J. Esteban. Estimates for the optimal constants in mul-
tipolar Hardy inequalities for Schrédinger and Dirac operators. Communications on Pure and
Applied Mathematics, 7:533-562, 2008.

B. Bouchard and S. Menozzi. Strong approximations of bsdes in a domain. Bernoulli, 15(4):1117—
1147, 2009.

Bruno Bouchard and Jean-Francois Chassagneux. Representation of continuous linear forms on
the set of ladlag processes and the pricing of American claims under proportional costs. Electronic
Journal of Probability, 14:612-632, 2009.

Bruno Bouchard, Ngoc Minh Dang, and Charles-Albert Lehalle. Optimal control of trading algo-
rithms: a general impulse control approach. SIAM Journal on Financial Mathematics, 2:404—438,
2011.

Bruno Bouchard and Romuald Elie. Discrete time approximation of decoupled Forward-Backward
SDE with jumps. Stochastic Processes and their Applications, 118(1):53-75, 2008.

Bruno Bouchard, Romuald Elie, and Cyril Imbert. Optimal Control under Stochastic Target Con-
straints. STAM Journal on Control and Optimization, 48(5):3501-3531, 2010.

38



[112]

[113]

[114]

[115]

[116]

[117]

[118]

[119]

[120]

[121]

[122]

[123]

[124]

[125]

[126]

[127]

[128]

Bruno Bouchard, Romuald Elie, and Ludovic Moreau. A note on utility based pricing and asymp-
totic risk diversification. Mathematics and Financial Economics, 2011.

Bruno Bouchard, Romuald Elie, and Nizar Touzi. Discrete-Time Approximation of BSDEs and
Probabilistic Schemes for Fully Nonlinear PDEs. Radon Series Comp. Appl. Math., Advanced
Financial Modelling, 8:91-124, 2009.

Bruno Bouchard and Elyes Jouini. Transaction costs. In Rama Cont, editor, Encyclopedia of
Quantitative Finance, pages 1-5. 2010.

Bruno Bouchard and Minh Ngoc Dang. Optimal Control versus Stochastic Target problems: An
Equivalence Result. Systems and Control Letters, 61(2):343-346, 2012.

Bruno Bouchard and Adrien Nguyen Huu. No marginal arbitrage of the second kind for high
production regimes in discrete time production-investment models with proportional transaction
costs. Mathematical Finance, page online, 2011.

Bruno Bouchard and Nizar Touzi. Weak Dynamic Programming Principle for Viscosity Solutions.
SIAM Journal on Control and Optimization, 49(3):948-962, 2011.

Bruno Bouchard, Nizar Touzi, and Romuald Elie. Stochastic Target Problems with Controlled
Loss. SIAM Journal on Control and Optimization, 48(5):3123-3150, 2009.

Bruno Bouchard and Than Nam Vu. The Obstacle version of the Geometric Dynamic Program-
ming Principle : Application to the pricing of American options under constraints. Applied Math-
ematics and Optimization, 61(2):235-265, 2010.

Lorenzo Brasco, Guillaume Carlier, and Filippo Santambrogio. Congested traffic dynamics, weak
flows and very degenerate elliptic equations. J. Math. Pures Appl. (9), 93(2):163-182, 2010.

Lorenzo Brasco, Giuseppe Buttazzo, and Filippo Santambrogio. A Benamou-Brenier approach to
branched transport. STAM J. Math. Anal., 43(2):1023-1040, 2011.

Dorin Bucur, Ilaria Fragala, and Jimmy Lamboley. Optimal convex shapes for concave functionals.
ESAIM - Control Optimisation and Calculus of Variations, pages E—first, 2011.

Annalisa Buffa, Yvon Maday, Anthony Patera, T., Christophe Prud’Homme, and Gabriel Turinici.
A priori convergence of the Greedy algorithm for the parametrized reduced basis method. ESAIM:
Mathematical Modelling and Numerical Analysis, 46(03):595-603, 2012.

Giuseppe Buttazzo, Guillaume Carlier, and Myriam Comte. On the selection of maximal Cheeger
sets. Differential Integral Equations, 20(9):991-1004, 2007.

Giuseppe Buttazzo, Guillaume Carlier, and Rabah Tahraoui. On some systems controlled by the
structure of their memory. SIAM Journal on Control and Optimization, 48(8):5241-5253, 2010.

Giuseppe Buttazzo and Filippo Santambrogio. Asymptotical compliance optimization for con-
nected networks. Netw. Heterog. Media, 2(4):761-777, 2007.

Giuseppe Buttazzo and Filippo Santambrogio. A Mass Transportation Model for the Optimal
Planning of an Urban Region. STAM Review, 51(3):593-610, 2009.

Cristina Butucea and Katia Meziani. Quadratic functional estimation in inverse problems. Statis-
tical Methodology, 8(1):31-41, 2010.

39



[129]

[130]

[131]

[132]

[133]

[134]

[135]

[136]

[137]

[138]

[139]

[140]

[141]

[142]

[143]

[144]

[145]

Maria Caceres, J., José Alfredo Camizo, and Stéphane Mischler. Rate of convergence to self-
similarity for the fragmentation equation in L1 spaces. Communications in Applied and Industrial
Mathematics, 1(2):299-308, 2010.

Maria Caceres, J., José Canizo, and Stéphane Mischler. Rate of convergence to an asymp-
totic profile for the self-similar fragmentation and growth-fragmentation equations. Journal de
Mathémathiques Pures et Appliquées, 96(4):334-362, 2011.

Luciano Campi. Mean-variance hedging for large financial markets. Stochastic Analysis and Ap-

plications, 27(6), 2009.

Luciano Campi. A note on market completeness with American put options. Musiela Festschrift,

2012.

Luciano Campi and Umut Cetin. Insider trading in an equilibrium model with default: A passage

from reduced form to structural modelling. Finance and Stochastics, 11(4), 2007.

Luciano Campi, Umut Cetin, and Albina Danilova. Dynamic Markov bridges motivated by models

of insider trading. Stochastic Processes and their Applications, 121(3):534-567, 2011.

Luciano Campi, Umut Cetin, and Albina Danilova. Equilibrium model with default and insider’s

dynamic information. Finance and Stochastics, 2011.

Luciano Campi and Matteo Del Vigna. Weak Insider Trading and Behavioral Finance. SIAM J.

Financial Mathematics, 3(1), 2012.

Luciano Campi and Mark P. Owen. Multivariate utility maximization with proportional transaction

costs. Finance Stoch., 15(3):461-499, 2011.

Luciano Campi, Simon Polbennikov, and Alessandro Shuelz. Systematic equity-based credit risk:

A CEV model with jump to default. Journal of Economic Dynamics and Control, 33(1):93-108,
20009.

Luciano Campi, Umut Cetin, and Albina Danilova. Dynamic Markov bridges motivated by models

of insider trading. Stochastic Process. Appl., 121(3):534-567, 2011.

Juan Campos, Manuel del Pino, and Jean Dolbeault. Relative equilibria in continuous stellar
dynamics. Communications in Mathematical Physics, 300:765-788, 2010. 10.1007/s00220-010-
1128-2.

FEric Cances, Claude Le Bris, and Pierre-Louis Lions. Molecular simulation and related topics :
some open mathematical problems. Nonlinearity, 21(9):T165-T176, 2008.

Pierre Cardaliaguet, Rainer Buckdahn, and Marc Quincampoix. Some Recent Aspects of Differen-

tial Game Theory. Dynamic Games and Applications, 1(1):74-114, 2011.

Pierre Cardaliaguet and C. Jimenez. Optimal transport with convex obstacle. Journal of Mathe-

matical Analysis and applications, 381(1):43-63, 2011.

Pierre Cardaliaguet, Pierre-Louis Lions, and Panagiotis Souganidis, E. A discussion about the
homogenization of moving interfaces. J. Math. Pures Appl., 9(4):339-363, 2008.

Pierre Cardaliaguet and Catherine Rainer. Hdlder regularity for viscosity solutions of fully non-

linear, local or nonlocal, Hamilton-Jacobi equations with super-quadratic growth in the gradient.
SIAM Journal on Control and Optimization, 49(2):555-573, 2011.

40



[146]

[147]

[148]

[149]

[150]

[151]

[152]

[153]

[154]

[155]

[156]

[157]

[158]

[159)]

[160]

[161]

[162]

[163]

G. Carlier, A. Galichon, and F. Santambrogio. From Knothe’s transport to Brenier’s map and a

continuation method for optimal transport. SIAM J. Math. Anal., 41(6):2554-2576, 2009/10.

Guillaume Carlier. Differentiability properties of Rank-Linear Utilities. Journal of Mathematical

Economics, 44(1):15-23, 2008.

Guillaume Carlier and Martial Agueh. A class of total variation minimization problems on the

whole space. Nonlinear Analysis: Theory, Methods and Applications, 70(6):2356-2365, 2009.

Guillaume Carlier, Myriam Comte, Ioan Tonescu, R., and Gabriel Peyré. A Projection Approach

to the Numerical Analysis of Limit Load Problems. Mathematical Models and Methods in Applied
Sciences, 21(6):1291-1316, 2011.

Guillaume Carlier, Myriam Comte, and Gabriel Peyré. Approximation of Maximal Cheeger Sets

by Projection. ESAIM: Mathematical Modelling and Numerical Analysis, 43(1):139-150, 2009.

Guillaume Carlier and Rose-Anne Dana. Optimal demand for contingent claims when agents have

law invariant utilities. Mathematical Finance, 21(2):169-201, 2011.

Guillaume Carlier, Rose-Anne Dana, and Alfred Galichon. Pareto efficiency for the concave order

and multivariate comonotonicity. Journal of Economic Theory, 147(1):207-229, 2012.

Guillaume Carlier, Luigi De Pascale, and Filippo Santambrogio. A strategy for non-strictly convex
transport costs and the example of ||z — y||, in R?. Communications in Mathematical Sciences,
8(4):931-941, 2010.

Guillaume Carlier and Ivar Ekeland. Matching for teams. Economic Theory, 42(2):397-418, 2010.

Guillaume Carlier and Alfred Galichon. Exponential convergence for a convexifying equation.

ESAIM - Control Optimisation and Calculus of Variations, 2012.

Guillaume Carlier, Chloé Jimenez, and Filippo Santambrogio. Optimal transportation with traffic

congestion and Wardrop equilibria. SIAM Journal on Control and Optimization, 47(3):1330-1350,
2008.

Guillaume Carlier and Thomas Lachand-Robert. Representation of the polar cone of convex func-
tions and applications. Journal of Conver Analysis, 15(3):535-546, 2008.

Guillaume Carlier and Aimé Lachapelle. A planning problem combining calculus of variations and
optimal transport. Applied Mathematics and Optimization, 63(1):1-9, 2011.

Guillaume Carlier and Aimé Lachapelle. A numerical approach for a class of risk-sharing problems.
Journal of Mathematical Economics, 47(1):1-13, 2011.

Guillaume Carlier and Bruno Nazaret. Optimal transportation for the determinant. ESAIM -
Control Optimisation and Calculus of Variations, 14(4):p678-698, 2008.

Guillaume Carlier and Rabah Tahraoui. On some optimal control problems governed by a state
equation with memory. ESAIM - Control Optimisation and Calculus of Variations, 14(4):725-743,
2008.

Guillaume Carlier and Rabah Tahraoui. Hamilton-Jacobi-Bellman equations for the optimal con-
trol of a state equation with memory. ESAIM COCYV, 16(3):744-763, 2010.

Guillaume Carlier, Rabah Tahraoui and Anouar Houmia. On Pontryagin’s principle for the optimal
control of some state equations with memory. Journal of Convex Analysis, 17(3-4):1007-1017, 2010.

41



[164]

[165]

[166]

[167]

[168]

[169]

[170]

[171]

[172]

[173]

[174]

[175]

[176]

[177]

178]

[179]

E. Carlini, M. Falcone, N. Forcadel, and R. Monneau. Convergence of a generalized fast-marching
method for an eikonal equation with a velocity-changing sign. SIAM J. Numer. Anal., 46(6):2920—
2952, 2008.

Elisabetta Carlini, Nicolas Forcadel, and Régis Monneau. A Generalized Fast Marching Method
for dislocation dynamics. SIAM Journal on Numerical Analysis, 49(6):2470-2500, 2011.

Roberto Casarin and Monica Billio. Stochastic optimization for allocation problems with shortfall
risk constraints. Appl. Stoch. Models Bus. Ind., 23(3):247-271, 2007.

Patrick Cattiaux, Ivan Gentil, and Arnaud Guillin. Weak logarithmic Sobolev inequalities and
entropic convergence. Probability Theory and Related Fields, 139(3-4):563-603, 2007.

Isabelle Catto, Claude Bardos, Norbert Mauser, and Saber Trabelsi. Global-in-time existence of
solutions to the multiconfiguration time-dependent Hartree-Fock equations: A sufficient condition.
Applied Mathematics Letters, 22:147-152, 2009.

Isabelle Catto, Jose M. Amigo, Angel Gimenez, and Jose Valero. Attractors for a non-linear

parabolic equation modelling suspension flows. Discrete and Continuous Dynamical Systems -
Series B, 11(2):205-231, 20009.

José A. Canizo, Stéphane Mischler, and Clément Mouhot. Rate of convergence to self-similarity for
Smoluchowski’s coagulation equation with constant coefficients. SIAM J. Math. Anal., 41(6):2283—
2314, 2009/10.

Gilles Celeux, Mohammed El Anbari, Jean-Michel Marin, and Christian P. Robert. Regulariza-
tion in regression: comparing Bayesian and frequentist methods in a poorly informative situation.
Bayesian Analysis, 7:477 — 502, 2012.

Antoine Chambaz and Judith Rousseau. Bounds for Bayesian order identification with application
to mixtures. The Annals of Statistics, 36(2):938-962, 2008.

Fernando Charro and Enea Parini. Limits as p — oo of p-Laplacian problems with a superdiffusive
power-like nonlinearity: positive and sign-changing solutions. Journal of Mathematical Analysis
and applications, 372(2):629-644, 2010.

Fernando Charro and Enea Parini. Limits as p — oo of p-laplacian eigenvalue problems perturbed
with a concave or convex term. Calculus of Variations and Partial Differential Equations, page to
appear, 2012.

Jean-Francois Chassagneux, Romuald Elie, and Idris Kharroubi. A note on existence and unique-
ness for solutions of multidimensional reflected BSDEs. FElectronic Communications in Probability,
16:120-128, 2011.

Nicolas Chopin and Christian Robert. Contemplating Evidence: properties, extensions of, and
alternatives to Nested Sampling. Biometrika, 97:755, 2009.

Nicolas Chopin, Christian Robert, and Judith Rousseau. Harold Jeffreys’ Theory of Probability
revisited. Statistical Science, 107(3):141-172, 2009.

Christian Hainzl, Mathieu Lewin, Eric Séré, and Jan Philip Solovej. A minimization method for
relativistic electrons in a mean-field approximation of quantum electrodynamics. Phys. Rev. A,
76:052104, 2007.

Christopher Grumiau and Enea Parini. On the asymptotics of solutions of the Lane-Emden problem
for the p -Laplacian. Archiv der Mathematik, 91(4):354-365, 2008.

42



[180]

[181]

[182]

[183]

[184]

[185]

[186]

[187]

[188]

[189)

[190]

[191]

[192]

193]

[194]

[195]

[196]

Patrick Ciarlet, Jr. and Guillaume Legendre. Well-posedness of the Drude-Born-Fedorov model
for chiral media. Math. Models Methods Appl. Sci., 17(3):461-484, 2007.

Albert Cohen, Nira Dyn, Frédéric Hecht, and Jean-Marie Mirebeau. Adaptive multiresolution
analysis based on anisotropic triangulations. Mathematics of Computation, 81:789-810, 2011.

Laurent D. Cohen and Thomas Deschamps. Segmentation of 3D tubular objects with adaptive

front propagation and minimal tree extraction for 3D medical imaging. Computer Methods in
Biomechanics and Biomedical Engineering, 10(4):289 — 305, 2007.

Jean-Marie Cornuet, J.M. Marin, Antonietta Mira, and Christian P. Robert. Adaiptive Multiple
Importance Sampling. Scandinavian Journal of Statistics, 2012. (to appear).

Jean-Marie Cornuet, Filipe Santos, Marc Beaumont, A., Christian Robert, Jean-Michel Marin,
David J. Balding, Thomas Guillemaud, and Arnaud Estoup. Infering population history with
DIY ABC: a user-friendly approach to Approximate Bayesian Computation. Bioinformatics,
24(23):2713-2719, 2008.

Jean-Michel Coron, Olivier Glass and Zhigiang Wang. Exact boundary controllability for 1-D
quasilinear hyperbolic systems with a vanishing characteristic speed. SIAM Journal on Control
and Optimization, 48(5):3105-3122, 2009.

Jean-Michel Coron, Andreea Grigoriu, Catalin Lefter, and Gabriel Turinici. Quantum control
design by Lyapunov trajectory tracking for dipole and polarizability coupling. New Journal of
Physics, 11:105034 (22p), 20009.

Lionel Cucala, Jean-Michel Marin, Christian P. Robert, and Mike Titterington. A Bayesian re-
assessment of nearest-neighbour classification. JASA, 104(485)):263—-273, 2009.

Alexandre Cury, Christian Crémona, and Edwin Diday. Application of symbolic data analysis for
structural modification assessment. Engineering Structures, 32(3):762 — 775, 2010.

Jaksa Cvitanic, Elyes Jouini, Semyon Malamud, and Clotilde Napp. Financial Markets Equilibrium
with Heterogeneous Agents. Review of Finance, page non précisée, 2012.

F. Da Lio, N. Forcadel, and R. Monneau. Convergence of a non-local eikonal equation to
anisotropic mean curvature motion. Application to dislocation dynamics. J. Fur. Math. Soc.
(JEMS), 10(4):1061-1104, 2008.

Anne-Laure Dalibard. Initial layer for the homogenization of a conservation law with vanishing

viscosity. Arch. Ration. Mech. Anal., 185(3):515-543, 2007.

Anne-Laure Dalibard. Kinetic formulation for a parabolic conservation law. Application to homog-

enization. STAM J. Math. Anal., 39(3):891-915 (electronic), 2007.

Anne-Laure Dalibard. Homogenization of linear transport equations in a stationary ergodic setting.

Communications in Partial Differential Equations, 33(5):881 — 921, 2008.

Anne-Laure Dalibard. Asymptotic behavior of a rapidly rotating fluid with random stationary
surface stress. SIAM J. Math. Anal., 41(2):511-563, 20009.

Anne-Laure Dalibard. Homogenization of nonlinear scalar conservation laws. Archive for Rational

Mechanics and Analysis, 192(1):117-164, 2009.

Anne-Laure Dalibard and Laure Saint-Raymond. Mathematical study of rotating fluids with res-

onant surface stress. J. Differential Equations, 246(6):2304-2354, 2009.

43



[197]

[198]

[199)]

[200]

[201]

[202]

203]

[204]

205]

206]

207]

[208]

209]

[210]

[211]

[212]

[213]

[214]

Rose-Anne Dana. Comonotonicity, Efficient Risk-sharing and Equilibria in markets with short-
selling for concave law-invariant utilities. Journal of Mathematical Economics, 47:328-335, 2011.

Rose-Anne Dana and Guillaume Carlier. Are generalized call-spreads efficient 7 Journal of Math-
ematical Economics, 43:581-596, 2007.

Rose-Anne Dana and Cuong Le Van. Overlapping sets of priors and the existence of efficient
allocations and equilibria for risk measures. Mathematical Finance, 20(3):327-339, 2010.

Rose-Anne Dana and Cuong Le Van. Overlapping risk adjusted sets of priors and the existence of
efficient allocations and equilibria with short-selling. Journal of Economic Theory, 145(6):2186—
2202, 2010.

Laurent Decreusefond, Jean-Stephane Dhersin, Pascal Moyal, and Viet Chi Tran. Large graph

limit for an SIR process in random network with heterogeneous connectivity. Annals of Applied
Probability, 22(2):541-575, 2012.

Manuel Del Pino and Jean Dolbeault. The Euclidean Onofri inequality in higher dimensions.
International Mathematics Research Notices, page to appear, 2012.

Manuel Del Pino, Jean Dolbeault, Stathis Filippas, and Achiles Tertikas. A logarithmic Hardy
inequality. Journal of Functional Analysis, 259(8):2045-2072, 2010.

Francois Delarue and Rémi Rhodes. Stochastic Homogenization of Quasilinear PDEs with a Spatial
Degeneracy. Asymptotic Analysis, pages 61-90, 2009.

Julie Delon, Julien Salomon, and A. Sobolevskii. Local matching indicators for concave transport
costs. C. R. Math. Acad. Sci. Paris, 348(2):901-905, 2010.

Julie Delon, Julien Salomon, and Andrei Sobolevskii. Fast transport optimization for Monge costs
on the circle. STAM Journal on Applied Mathematics, 70(7):2239, 2010.

Julie Delon, Julien Salomon, and Andrei Sobolevskii. Local matching indicators for transport
problems with concave costs. Siam Journal on Discrete Mathematics, 26(2):801-827, 2012.

Laurent Demanet and Gabriel Peyré. Compressive Wave Computation. Fundation of Computa-
tional Mathematics, 11(3):257-303, 2011.

Emmanuel Denis. Approximate hedging of contingent claims under transaction costs for general

pay-offs. Applied Mathematical Finance, 17(6):491-518, 2010.

Emmanuel Denis and Youri Kabanov. Mean Square Error for the Leland-Lott Hedging Strategy:

Convex Pay-Off. Finance and Stochastics, 14(4):625-667, 2010.

Emmanuel Denis and Youri Kabanov. Consistent Price Systems and Arbitrage Opportunities of

the Second Kind in Models with Transaction Costs. Finance and Stochastics, 16(1):135-154, 2012.

Laurent Desvillettes, Pierre-Emmanuel Jabin, Stéphane Mischler, and Gaél Raoul. On selection
dynamics for continuous structured populations. Commun. Math. Sci., 6(3):729-747, 2008.

Laurent Desvillettes and Clément Mouhot. Large time behavior of the a priori bounds for the
solutions to the spatially homogeneous Boltzmann equations with soft potentials. Asymptotic
Analysis, 54(3-4):235-245, 2007.

A. Deya, M. Gubinelli, and S. Tindel. Non-linear Rough Heat Equations. Probability Theory and
Related Fields, 153:97-147, 2012.

44



[215] Edwin Diday. Spatial classification. Discrete Applied Mathematics, 156(8):1271-1294, 2007.

[216] Jean Dolbeault. Sobolev and Hardy-Littlewood-Sobolev inequalities: duality and fast diffusion.
Math. Res. Lett., 18(6):1037-1050, 2011.

[217] Jean Dolbeault, Javier Duoandikoetxea, Maria J. Esteban, and Luis Vega. Hardy-type estimates
for Dirac operators. Annales Scientifiques de I’Ecole Normale Supérieure, 40(6):885-900, 2007.

[218] Jean Dolbeault and Maria J. Esteban. Extremal functions for Caffarelli-Kohn-Nirenberg and log-
arithmic Hardy inequalities. Proc. Edinburgh A, pages 1-20, To appear, 2012.

[219] Jean Dolbeault and Maria J. Esteban. About existence, symmetry and symmetry breaking for
extremal functions of some interpolation functional inequalities. In Nonlinear Partial Differential
Equations, volume 7, pages 117-130, 2012.

[220] Jean Dolbeault, Maria J. Esteban, and Michael Loss. Relativistic hydrogenic atoms in strong
magnetic fields. Annales Henri Poincaré, 8(4):749-779, 2007.

[221] Jean Dolbeault, Maria J. Esteban, and Michael Loss. Characterization of the critical magnetic
field in the Dirac-Coulomb equation. Journal of Physics A General Physics, 41:185303, 2008.

[222] Jean Dolbeault, Maria J. Esteban, and Michael Loss. Symmetry of extremals of functional in-

equalities via spectral estimates for linear operators. Jounal of mathematical physics, page 095204,
2012.

[223] Jean Dolbeault, Maria J. Esteban, Michael Loss, and Gabriella Tarantello. On the symmetry of
extremals for the Caffarelli-Kohn-Nirenberg inequalities. Advanced Nonlinear Studies, 9:713-727,
2009.

[224] Jean Dolbeault, Maria J. Esteban, and Gabriella Tarantello. The role of Onofri type inequalities
in the symmetry properties of extremals for Caffarelli-Kohn-Nirenberg inequalities, in two space
dimensions. Annali della Scuola Normale Superiore di Pisa, 7:313-341, 2008.

[225] Jean Dolbeault, Maria J. Esteban, and Gabriella Tarantello. Multiplicity results for the as-
signed Gauss curvature problem in R?. Nonlinear Analysis: Theory, Methods and Applications,
70(8):2870-2881, 20009.

[226] Jean Dolbeault, Maria J. Esteban, Gabriella Tarantello, and Achiles Tertikas. Radial symmetry
and symmetry breaking for some interpolation inequalities. Calculus of Variations and Partial
Differential Equations, 42:461-485, 2011.

[227] Jean Dolbeault, Patricio Felmer, and Mathieu Lewin. Orbitally stable states in generalized Hartree-
Fock theory. Mathematical Models and Methods in Applied Sciences, 19(3):347-367, 20009.

[228] Jean Dolbeault, Patricio Felmer, and Juan Mayorga-Zambrano. Compactness properties for trace-
class operators and applications to quantum mechanics. Monatshefte fir Mathematik, 155(1):43-66,
2008.

[229] Jean Dolbeault and Javier Ferndndez. Localized minimizers of flat rotating gravitational systems.
Annales de UInstitut Henri Poincaré Analyse non linéaire, 25:1043-1071, 2008.

[230] Jean Dolbeault and Isabel Flores. Geometry of phase space and solutions of semilinear elliptic
equations in a ball. Trans. Amer. Math. Soc., 359:4073-4087, 2007.

[231] Jean Dolbeault, Ivan Gentil, Arnaud Guillin, and Feng-Yu Wang. Lg-functional inequalities and
weighted porous media equations. Potential Analysis, 28:35-59, 2008.

45



[232]

233]

[234]

[235]

236]

[237]

[238]

239

[240]

[241]

[242]

[243]

[244]

[245]

[246]

[247]

[248]

[249]

Jean Dolbeault, Ari Laptev, and Michael Loss. Lieb-Thirring inequalities with improved constants.
Journal of the European Mathematical Society, 10:1121-1126, 2008.

Jean Dolbeault, Peter Markowich, Dietmar Oelz, and Christian Schmeiser. Nonlinear diffusions
as limit of kinetic equations with relaxation collision kernels. Archive for Rational Mechanics and
Analysis, 186(1):133-158, 2007.

Jean Dolbeault, Clément Mouhot, and Christian Schmeiser. Hypocoercivity for kinetic equations
with linear relaxation terms. Comptes Rendus Mathematique, 347(9-10):511-516, 2009.

Jean Dolbeault, Clément Mouhot, and Christian Schmeiser. Hypocoercivity for linear kinetic equa-
tions conserving mass. Transactions of the American Mathematical Society, 2012.

Jean Dolbeault, Bruno Nazaret, and Giuseppe Savaré. On the Bakry-Emery criterion for linear
diffusions and weighted porous media equations. Communications in Mathematical Sciences, 6:477—
494, 2008.

Jean Dolbeault, Bruno Nazaret, and Giuseppe Savaré. A new class of transport distances between
measures. Calc. Var. Partial Differential Equations, 34(2):193-231, 20009.

Jean Dolbeault and Christian Schmeiser. The two-dimensional Keller-Segel model after blow-up.
Discrete and Continuous Dynamical Systems - Series B, 25:109-121, 2009.

Jean Dolbeault and Robert Stanczy. Non-existence and uniqueness results for supercritical semi-
linear elliptic equations. Annales Henri Poincaré, 10(7):1311-1333, 2009.

Jean Dolbeault and Giuseppe Toscani. Fast diffusion equations: matching large time asymptotics
by relative entropy methods. Kinetic and related models, 4(3):701-716, 2011.

Jean Dolbeault and Bruno Volzone. Improved Poincaré inequalities. Nonlinear Analysis: Theory,
Methods and Applications, page to appear, 2012.

Adam Dominiak, Jiirger Eichberger and Jean-Philippe Lefort, Agreeable Trade with Pessimism
and Optimism, Mathematical Social Sciences, to appear, 2012.

Adam Dominiak and Jean-Philippe Lefort, Agreement Theorems for Neo-Additive Beliefs, Eco-
nomic Theory, to appear, 2012.

Adam Dominiak, Peter Diirsch and Jean-Philippe Lefort, A Dynamic Ellsberg Urn Experiment,
Games and Economic Behavior, to appear, 2012.

Sophie Donnet, Philippe Ciuciu, Jean-Pierre ; Pierre, Laurent Risser, and Thomas Vincent. A
joint detection-estimation framework for analysing within-subject fMRI data. Journal de la Société
Frangaise de Statistiques, 151(1):58-89, 2010.

Sophie Donnet, J.L. Foulley, and Adeline Samson. Bayesian analysis of growth curves using mixed
models defined by stochastic differential equations. Biometrics, 66(3):733-741, 2010.

Sophie Donnet and Jean-Michel Marin. An empirical Bayes procedure for the selection of Gaussian
graphical models. Statistics and Computing, Online First:online, 2011.

Sophie Donnet, Judith Rousseau, Chantal Guihenneuc-Jouyaux, Kerrie L. Mengersen, Samantha
Low Choy, and Isabelle Albert. Combining expert opinions in prior elicitation. Bayesian Analysis,
page A paraitre, 2012.

Halim Doss. On a probabilistic approach to the Schrédinger equation with a time-dependent
potential. Journal of Functional Analysis, 260(6):1824-1835, 2011.

46



[250]

[251]

[252]

[253]

[254]

[255]

[256]

[257]

[258]

[259]

260]

[261]

262]

[263]

[264]

[265]

[266]

Halim Doss and Sophie Rainero. Sur Iexistence, 'unicité, la stabilité et les propriétés de grandes

déviations des solutions d’équations différentielles stochastiques rétrogrades a horizon aléatoire.
Application & des problemes de perturbations singulieres. Bull. Sci. Math., 131(2):99-174, 2007.

Charles Dossal, Marie-Line Chabanol, Gabriel Peyré, and Jalal Fadili. Sharp Support Recovery
from Noisy Random Measurements by L1 minimization. Applied and Computational Harmonic
Analysis, 33(1):24-43, 2012.

Charles Dossal, Gabriel Peyré, and Jalal Fadili. A Numerical Exploration of Compressed Sampling
Recovery. Linear Algebra and its Applications, 432(7):1663-1679, 2010.

Randal Douc and Christian Robert. A vanilla Rao—Blackwellisation of Metropolis-Hastings algo-
rithms. The Annals of Statistics, 39(1):261-277, 2011.

Marie Doumic Jauffret, Marc Hoffmann, Patricia Reynaud-Bouret, and Vincent Rivoirard. Non-
parametric estimation of the division rate of a size-structured population. SIAM Journal on Nu-
merical Analysis, 2(50):925-950, 2012.

Ahlam Douzal, Lynne Billard, and Diday Edwin. Principal Component Analysis for Interval-Valued
Observations. Statistical Analysis and Data Mining, Vol. 4 (2011):229-246, 2011.

Jean Duchon, Raoul Robert, and Vincent Vargas. Forecasting volatility with the multifractal
random walk model. Mathematical Finance, 22(1):83-108, 2008.

Jirgen Eichberger, Simon Grant and Jean-Philippe Lefort, Neo-Additive Capacities and Updating,
International Journal of Economic Theory, to appear, 2012.

A. El Hajj and N. Forcadel. A convergent scheme for a non-local coupled system modelling dislo-
cations densities dynamics. Math. Comp., 77(262):789-812, 2008.

Romuald Elie. Finite Time Merton Strategy under Drawdown Constraint: A Viscosity Solution

Approach. Applied Mathematics and Optimization, 58(3):411-431, 2008.

Romuald Elie. Double Kernel estimation of sensitivities. Journal of Applied Probability, 46(3),

20009.

Romuald Elie, Jean-David Fermanian, and Nizar Touzi. Kernel estimation of Greek weights by

parameter randomization. Ann. Appl. Probab., 17(4):1399-1423, 2007.

Romuald Elie and Idris Kharroubi. Probabilistic representation and approximation for coupled

systems of variational inequalities. Statist. Probab. Lett., 80(17-18):1388-1396, 2010.

Romuald Elie, Idris Kharroubi, and Jean-Frangois Chassagneux. Discrete-time Approximation of
Multidimensional BSDEs with oblique reflections. Annals of Applied Probability, 2011.

Romuald Elie and Nizar Touzi. Optimal lifetime consumption and investment under a drawdown

constraint. Finance and Stochastics, 12(3):299 — 330, 2008.

Abderrahim Elmoataz, Olivier Lezoray, and Sébastien Bougleux. Nonlocal Discrete Regularization
on Weighted Graphs: a framework for Image and Manifold Processing. IEEE Transactions on
Image Processing, 17(7):1047-1060, 2008.

Abderrahim Elmoataz, Olivier Lezoray, and Sébastien Bougleux. Nonlocal discrete p-Laplacian
Driven Image and Manifold Processing. Comptes Rendus de | Académie des Sciences - Series IIB
- Mechanics, 336(5):428-433, 2008.

47



[267]

[268]

269]

[270]

271]

[272]

[273]

[274]

[275]

[276]
277]

278]

279

[280]

[281]

[282]

[283]

J. Escher, M. Hillairet, Ph. Laurencot, and C. Walker. Thin film equations with soluble surfactant
and gravity : Modeling and stability of steady states. Mathematische Nachrichten, 283(2-3):210—
222, 2012.

J. Escher, M. Hillairet, Ph. Laurencot, and C. Walker. Global weak solutions for a degenerate
parabolic system modeling the spreading of insoluble surfactant. A paraitre.

Miguel Escobedo and Stéphane Mischler. Self-similarity for Ballistic Aggregation equation. Journal
of Statistical Physics, 144:422—458, 2010.

Miguel Escobedo, Stéphane Mischler, and Juan J. L. Velazquez. On the fundamental solution of a
linearized Uehling-Uhlenbeck equation. Archive for Rational Mechanics and Analysis, 186(2):309—
349, 2007.

Maria J. Esteban. Some mathematical and numerical problems in relativistic quantum mechanics.
Bollettino dell’Unione Matematica Italiana (9), 1(3):683-693, 2008.

Maria J. Esteban, Patricio Felmer, and Alexander Quaas. Large critical exponents for some second
order uniformly elliptic operators. Communications in Partial Differential Equations, 32(4):543—
556, 2007.

Maria J. Esteban, Patricio Felmer, and Alexander Quaas. Eigenvalues for radially symmetric non-
variational fully nonlinear operators. Communications in Partial Differential Equations, 35(9):1716
- 1737, 2010.

Maria J. Esteban, Mathieu Lewin, and Andreas Savin. Symmetry Breaking of Relativistic Multi-
configuration Methods in the Nonrelativistic Limit. Nonlinearity, 23:767-791, 2010.

Maria J. Esteban, Mathieu Lewin, and Eric Séré. Variational methods in relativistic quantum
mechanics. Bull. Amer. Math. Soc. (N.S.), 45(4):535-593, 2008.

David Ettinger. Auctions and shareholdings. Annales d’Economie et Statistiques, 90:1-23, 2008.

David Ettinger. Bidding among Friends and Enemies with Symmetric Information. Journal of
Institutional and Theoretical Economics, 166(2):365-385, 2010.

David Ettinger and Philippe Jehiel. A Theory of Deception. American Economic Journal: Mi-
croeconomics, 2(1):1-20, 2010.

Jalal Fadili and Gabriel Peyré. Total Variation Projection with First Order Schemes. Image
Processing, IEEE Transactions on, 20(3):657-669, 2011.

Albert Fathi, Alessandro Giuliani, and Alfonso Sorrentino. Uniqueness of invariant Lagrangian
graphs in a homology or a cohomology class. Ann. Sc. Norm. Super. Pisa Cl. Sci. (5), 8(4):659—
680, 2009.

Jacques Féjoz. A proof of the invariant torus theorem of Kolmogorov. Regular and Chaotic Dy-
namics, 17(1):1-5, 2012.

Alessio Figalli and Vito Mandorino. Fine properties of minimizers of mechanical Lagrangians with
Sobolev potentials. Discrete and Continuous Dynamical Systems - Series A, 31(4):1325 — 1346,
2011.

Francis Filbet and Clément Mouhot. Analysis of spectral methods for the homogeneous Boltzmann
equation. Trans. Amer. Math. Soc., 363(4):1947-1980, 2011.

48



[284]

[285]

[286]

[287]

[288]

[289]

290

[291]

[202]

[293]

294]

295]

296]

297]

298]

299

300]

301]

F. Flandoli, M. Gubinelli, M. Hairer, and M. Romito. Rigorous remarks about scaling laws in
turbulent fluids. Comm. Math. Phys., 278(1):1-29, 2008.

F. Flandoli, M. Gubinelli, and E. Priola. Full well-posedness of point vortex dynamics correspond-
ing to stochastic 2D Euler equations. Stochastic Processes and their Applications, 121(7):1445-1463,
2011.

Franco Flandoli, Massimiliano Gubinelli, and Enrico Priola. Well-posedness of the transport equa-
tion by stochastic perturbation. Inventiones Mathematicae, 180(1):1-53, 2010.

Franco Flandoli, Massimiliano Gubinelli, and Francesco Russo. On the regularity of stochastic
currents, fractional Brownian motion and applications to a turbulence model. Annales de ’Institut
Henri Poincare (B) Probability and Statistics, 45:545-576, 2009.

Nicolas Forcadel. Dislocation dynamics with a mean curvature term: short time existence and

uniqueness. Differential and integral equations, 21(3-4):285-304, 2008.

Nicolas Forcadel. Comparison principle for a generalized fast marching method. SIAM J. Numer.

Anal., 47(3):1923-1951, 20009.

Nicolas Forcadel, Cyril Imbert, and Régis Monneau. Homogenization of some particle systems

with two-body interactions and of the dislocation dynamics. Discrete and Continuous Dynamical
Systems - Series A, 23(3):pp 785-826, 20009.

Nicolas Forcadel, Cyril Imbert, and Régis Monneau. Homogenization of fully overdamped Frenkel-

Kontorova models. Journal of Differential Equations, 246:pp 1057-1097, 2009.

Nicolas Forcadel, Cyril Imbert, and Régis Monneau. Homogenization of accelerated Frenkel-

Kontorova models with n types of particles. Trans. Am. Math. Soc., 2012.

Nicolas Forcadel, Cyril Imbert, and Régis Monneau. Uniqueness and existence of spirals moving

by forced mean curvature motion. Interfaces Free Bound., 2012.

Nicolas Forcadel, Carole Le Guyader, and Christian Gout. Generalized fast marching method:

applications to image segmentation. Numer. Algorithms, 48(1-3):189-211, 2008.

Nicolas Forcadel and Régis Monneau. Existence of solutions for a model describing the dynamics

of junctions between dislocations. SIAM J. Math. Anal., 40(6):2517-2535, 2009.

Francoise Forges. Leonid Hurwicz, Eric Maskin, Roger Myerson et la théorie des mécanismes.

Revue d’Economie Politique, 117:873-890, 2007.

Francoise Forges and Riham Barbar. Collusion dans les encheres: quelques apports de jeux

coopératifs. Revue Economique, 58:965-984, 2007.

Francoise Forges and Frédéric Koessler. Long persuasion games. Journal of Economic Theory,

143:1-35, 2008.

Francoise Forges and Frédéric Koessler. Multistage communication with and without verifiable

types. International Game Theory Review, 10:145-164, 2008.

Francoise Forges and Frédéric Koessler. Transmission stratégique de l'information et certification.

Annales d’Economie et Statistiques, (89):3-61, 2008.

Francoise Forges and Enrico Minelli. Afriat’s theorem for generalized budget sets. Journal of

Economic Theory, 144:135-145, 2009.

49



302]

303]

304]

305]

306]

307]

308]

309]

310]

[311]

312]

[313]

[314]

[315]

316]

317]

318]

319]

Francoise Forges and Ram Orzach. Core-stable rings in second price auctions with common values.

Journal of Mathematical Economics, 47:760-767, 2011.

Francoise Forges and Bernhard Von Stengel. Extensive form correlated equilibrium: definition and

computational complexity. Mathematics of Operations Research, 33:1002-1022, 2008.

Nicolas Fournier and Clément Mouhot. On the well-posedness of the spatially homogeneous Boltz-
mann equation with a moderate angular singularity. Communications in Mathematical Physics,
289(3):803-824, 20009.

Nicolas Fournier and Clément Mouhot. On the well-posedness of the spatially homogeneous Boltz-
mann equation with a moderate angular singularity. Comm. Math. Phys., 289(3):803-824, 2009.

Donald Fraser and Judith Rousseau. Studentization and the determination of p-values. Biometrika,
95:1-16, 2008.

Irene Gannaz and Olivier Wintenberger. Adaptive density estimation under weak dependence.
ESAIM Probab. Stat., 14:151-172, 2010.

Stéphane Gaubert and Guillaume Vigeral. A maximin characterization of the escape rate of non-
expansive mappings in metrically convex spaces. Mathematical Proceedings, 152(2):341-363, 2012.

Francois Gay-Balmaz, Darryl D. Holm, David M. Meier, Tudor S. Ratiu, and
Frangois-Xavier Vialard. Invariant higher-order variational problems. Comm. Math. Phys.,

309(2):413-458, 2012.

Ivan Gentil. From the Prékopa-Leindler inequality to modified logarithmic Sobolev inequality.

Annales de la Faculté des Sciences de Toulouse, Sér. 6, 17(2):291-308, 2008.

Ivan Gentil and Cyril Imbert. The Lévy-Fokker-Planck equation: Phi-entropies and convergence

to equilibrium. Asymptotic Analysis, 59(3-4):125-138, 2008.

Ivan Gentil and Bruno Rémillard. Particle in interactions: first steps to a theorem of convergence

for the selection by stratification. Advances in Applied Probability, 40:454-572, 2008.

Ivan Gentil and Bogustaw Zegarlinski. Asymptotic behaviour of reversible chemical reaction-

diffusion equations. Kinet. Relat. Models, 3(3):427-444, 2010.

D. Gérard-Varet and M. Hillairet. Computation of the drag force on a rough sphere close to a wall.
ESAIM: Mathematical Modelling and Numerical Analysis, 46(5):1201-1224, 2012.

M. Gettler Summa, L. Bottou, F. Murtagh, C. Pardoux, M. Touati, and B. Goldfarb. Statistical

Learning and Data Science. 2011.

Mireille Gettler Summa, Bernard Goldfarb, and Maurizio Vichi. Clustering trajectories of a three-

way longitudinal dataset. Statistical Learning and data Science, page 227, 2012.

Marco Ghimenti and Mathieu Lewin. Properties of the periodic Hartree-Fock minimizer. Calculus
of Variations and Partial Differential Equations, 35(1):39-56, 2009.

G. Giacomin, M. Gubinelli, and F. Caravenna. Large scale behavior of semiflexible heteropolymers.
Annales de I’IHP - Probabilités et Statistiques, 46(1):97-118, 2010.

Bellettini Giovanni, Caselli Federica, and Mauro Mariani. Quasi-potentials for entropy functionals
of scalar conservation laws. Journal of Functional Analysis, 258(2):534-558, 2010.

50



320]

321]

322]

323]

[324]

[325]

326]

327]

328]

329]

330]

331]

332]

333]

334]

[335]

336]

Bellettini Giovanni, Bertini Lorenzo, Mauro Mariani, and Novaga Matteo. Gamma-entropy cost
functional for non-entropic solutions to conservation laws. Archive for Rational Mechanics and
Analysis, 195(1):261-309, 2010.

Olivier Glass. Controllability and asymptotic stabilization of the Camassa-Holm equation. Journal

of Differential Equations, 245(6):1584-1615, 2008.

Olivier Glass. A complex-analytic approach to the problem of uniform controllability of a transport

equation in the vanishing viscosity limit. Journal of Functional Analysis, 258(3):852-868, 2010.

Olivier Glass and Sergio Guerrero. On the controllability of the fifth-order Korteweg-de Vries

equation. Annales de 'Institut Henri Poincaré Analyse non linéaire, 26(6):2181-2209, 2009.

Olivier Glass and Sergio Guerrero. Uniform controllability of a transport equation in zero diffusion-

dispersion limit. Mathematical Models and Methods in Applied Sciences, 19(9):1567-1601, 2009.

Olivier Glass and Sergio Guerrero. Controllability of the Korteweg-de Vries equation from the right

Dirichlet boundary condition. Systems and Control Letters, 59(7):390-395, 2010.

Olivier Glass and Daniel Han-Kwan. On the controllability of the Vlasov-Poisson system in the

presence of external force fields. Journal of Differential Equations, 252(10):5453-5491, 2012.

Olivier Glass and Thierry Horsin. Approximate Lagrangian controllability for the 2-D Euler equa-

tion. Application to the control of the shape of vortex patches. Journal de Mathématiques Pures
et Appliquées, 93(1):61-90, 2010.

Olivier Glass, Christophe Lacave, and Franck Sueur. On the motion of a small body immersed in

a two dimensional incompressible perfect fluid. Bulletin de la société mathématique de France(to
appear), 2012.

Olivier Glass and Lionel Rosier. On the control of the motion of a boat. Mathematical Models and

Methods in Applied Sciences, 2012.

Olivier Glass and Franck Sueur. The movement of a solid in an incompressible perfect fluid as a

geodesic flow. Proceedings of the American Mathematical Society, 140:2155-2168, 2012.

Olivier Glass, Franck Sueur, and Takéo Takahashi. Smoothness of the motion of a rigid body

immersed in an incompressible perfect fluid. Annales Scientifiques de I’Ecole Normale Supérieure,
45(1):1-51, 2012.

Tilmann Gneiting, Fadoua Balabdaoui, and Adrian Raftery. Probabilistic forecasts, calibration
and sharpness. JRSS-B, 69:1-26, 2007.

Christina Goldschmidt and Bénédicte Haas. Behavior near the extinction time in self-similar frag-
mentations I: the stable case. Annales Institut Henri Poincaré Proba-Stat., 46(2):338-368, 2010.

Olivier Gossner, Rida Laraki, and Tristan Tomala. Informationally optimal correlation. Mathe-
matical Programming B, Vol.116, no. 2:pp.147-172, 2009.

Olivier Gossner and Tristan Tomala. Secret Correlation in Repeated Games with Imperfect Mon-
itoring. Mathematics of Operations Research, Vol.32, no. 2:pp.413—424, 2007.

Philippe Gravejat. Asymptotics of the solitary waves for the generalised Kadomtsev-Petviashvili

equations. Discrete and Continuous Dynamical Systems - Series A, 21(3):835-882, 2008.

51



[337]

338]

339]

[340]

[341]

[342]

[343]

[344]

345

[346]

347

[348]

349

350]

351]

352]

353]

[354]

Philippe Gravejat, Mathieu Lewin, and Eric Séré. Ground State and Charge Renormalization in a
Nonlinear Model of Relativistic Atoms. Communications in Mathematical Physics, 286(1):179-215,
20009.

Philippe Gravejat, Mathieu Lewin, and Eric Séré. Renormalization and asymptotic expansion of
Dirac’s polarized vacuum. Communications in Mathematical Physics, 306(1):1-33, 2011.

Aude Grelaud, J.M. Marin, and Christian Robert. ABC methods for model choice in Gibbs random
fields. Notes aux Comptes-Rendus de I’Académie des Sciences, 347(3-4):205-210, 2009.

Aude Grelaud, Christian Robert, P., Jean-Michel Marin, Francois Rodolphe, and Jean-Francois
Taly. ABC likelihood-free methods for model choice in Gibbs random fields. Bayesian Analysis,
4(2):317-336, 20009.

Andreea Grigoriu and Gabriel Turinici. Projector Space Optimization in Quantum Control.

ESAIM: Proceedings, 27:171 — 179, 2009.

Paolo Guasoni, Emmanuel Lépinette, and Miklos Rasonyi. The Fundamental Theorem of Asset
Pricing Under Transaction Costs. Finance and Stochastics, To appear:Online First, 2012.

Massimiliano Gubinelli. Ramification of rough paths. Journal of Differential Equations, 248(4):693—

721, 2010.

Massimiliano Gubinelli. Rough solutions for the periodic Korteweg-de Vries equation. Communi-

cations on Pure and Applied Analysis, 11(2):709 — 733, 2012.

Massimiliano Gubinelli and Jozsef Lorinczi. Gibbs measures on Brownian currents. Communica-

tions on Pure and Applied Mathematics, 62(1):1-56, 2008.

Massimiliano Gubinelli and Samy Tindel. Rough evolution equations. Annals of Probability, 38:1—

75, 2010.

Olivier Guéant, A reference case for mean field games models.. J. Math. Pures Appl. (9) 92 (2009),

no. 3, 276-294.

Olivier Guéant, Jean-Michel Lasry, and Pierre-Louis Lions. Mean field games and applications. In

Lecture Notes in Math., pages 205-266, 2011.

Benedicte Haas and Grégory Miermont. Scaling limits of Markov branching trees, with applications

to Galton-Watson and random unordered trees. Annals of Probability, 2012.

Bénédicte Haas. Asymptotic behavior of solutions to the fragmentation equation with shattering:

an approach via self-similar Markov processes. The Annals of Applied Probability, 20(2):382-429,
2010.

Bénédicte Haas and Grégory Miermont. Self-similar scaling limits of non-increasing Markov chains.

Bernoulli, 17(4):1217-1247, 2011.

Bénédicte Haas, Grégory Miermont, Jim Pitman, and Matthias Winkel. Continuum tree asymp-

totics of discrete fragmentations and applications to phylogenetic models. The Annals of Probability,
36(5):1790-1837, 2008.

Bénédicte Haas, Jim Pitman, and Matthias Winkel. Spinal partitions and invariance under re-

rooting of continuum random trees. The Annals of Probability, 37(4):1381-1411, 20009.

Guillaume Haeringer and Vincent Iehlé. Enjeux stratégiques du concours de recrutement des en-
seignants chercheurs. Revue Economique, 61(4):p. 697-721, 2010.

52



[355]

[356]

[357]

358]

359]

360]

361]

362]

363]

364]

[365]

366]

367]

368]

369]

370]

Christian Hainzl, Mathieu Lewin, and Eric Séré. Existence of Atoms and Molecules in the Mean-
Field Approximation of No-Photon Quantum Electrodynamics. Archive for Rational Mechanics
and Analysis, 192(3):453-499, 20009.

K. Hameeteman, M. A. Zuluaga, M. Freiman, L. Joskowicz, Olivier Cuisenaire, L. Florez Valencia,
M. A. Giilsiin, K. Krissian, J. Mille, W. C. K. Wong, M. Orkisz, H. Tek, M. HernAndez Hoyos,
F. Benmansour, A. C. S. Chung, S. Rozie, M. Van Gils, L. Van Den Borne, J. Sosna, P. Berman,

N. Cohen, P. C. Douek, I. Sanchez, M. Aissat, M. Schaap, C. T. Metz, G. P. Krestin, A. Van
Der Lugt, W. J. Niessen, and T. Van Walsum. Evaluation framework for carotid bifurcation lumen
segmentation and stenosis grading. Medical Image Analysis, 15(4):477-488, 2011.

Maxime Hauray, Claude Le Bris, and Pierre-Louis Lions. Two remarks on generalized flows for
ordinary differential equations. Comptes Rendus Mathématique, 344(12):759-764, 2007.

Patrice Hauret, Julien Salomon, Alexander Weiss, and Barbara Wohlmuth. Energy-Consistent
CoRotational Schemes for Frictional Contact Problems. SIAM Journal on Scientific Computing,
30(5):2488-2511, 2008.

M. Hillairet and P. Wittwer. Asymptotic description of solutions of the exterior navier stokes

problem in a half space. Archive for Rational Mechanics and Analysis, ” Online first”, 2012.

Tak-San Ho, Herschel Rabitz, and Gabriel Turinici. Critical points of the optimal quantum control
landscape: a propagator approach. Acta Applicandae Mathematicae, 118(1):49-56, 2012.

James P. Hobert, Vivekananda Roy, and Christian P. Robert. Improving the Convergence Prop-
erties of the Data Augmentation Algorithm with an Application to Bayesian Mixture Modelling.
Statistical Science, 2012. to appear.

Josef Hofbauer, Sylvain Sorin, and Yannick Viossat. Time Average Replicator and Best Reply
Dynamics. Mathematics of Operations Research, 34(2):263-269, 2009.

Frangois Huveneers. Energy Transport Through Rare Collisions. Journal of Statistical Physics,

146(1):73-97, 2011.

Alessandra lacobucci, Frederic Legoll, Stefano Olla, and Gabriel Stoltz. Thermal conductivity of

the Toda lattice with conservative noise. Journal of Statistical Physics, 140(2):336-348, 2010.

Alessandra Tacobucci, Frederic Legoll, Stefano Olla, and Gabriel Stoltz. Negative thermal conduc-

tivity of chains of rotors with mechanical forcing. Physical Review F, 84:061108, 2011.

Alessandra lacobucci, Jean-Michel Marin, and Christian P. Robert, On variance stabilisation by

double Rao-Blackwellisation. Computational Statistics and Data Analysis, 54(2):698-710, 2010.

Cyril Imbert. Level set approach for fractional mean curvature flows. Interfaces and free boundaries,

11(1):153-176, 2009.

Cyril Imbert. Alexandroff-Bakelman-Pucci estimate and Harnack inequality for degener-

ate/singular fully non-linear elliptic equations. Journal of Differential Equations, 250(3):1553-1574,

2011.

C. Imbert and A. Mellet. Existence of solutions for a higher order non-local equation appearing in

crack dynamics. Nonlinearity, 24(12):3487-3514, 2011.

Cyril Imbert and Antoine Mellet. Electrified thin films: Global existence of non-negative solutions.

Annales de U'IHP. Analyse non-linéaire, 29(3):413-433, 2012.

53



[371]

372]

[373]

374]

375]

376]

377]

[378]

379]

[380]

[381]

382

[383]

384]

[385]

[386]

Cyril Imbert and Régis Monneau. Homogenization of first-order equations with (u/e€)-periodic

Hamiltonians. I. Local equations. Arch. Ration. Mech. Anal., 187(1):49-89, 2008.

Cyril Imbert, Régis Monneau, and Elisabeth Rouy. Homogenization of first order equations with

(u/€)-periodic Hamiltonians. II. Application to dislocations dynamics. Comm. Partial Differential
FEquations, 33(1-3):479-516, 2008.

Cyril Imbert, Régis Monneau, and Hasnaa Zidani. A Hamilton-Jacobi approach to junction prob-

lems and application to traffic flows. ESAIM:COCYV, page a paraitre, 2012.

Cyril Imbert and Sylvia Serfaty. Repeated games for non-linear parabolic integro-differential equa-
tions and integral curvature flows. Discrete Contin. Dyn. Syst., 29(4):1517-1552, 2011.

Peter Imkeller, Anthony Réveillac, and Jianing Zhang. Solvability and numerical simulation of
BSDEs related to BSPDEs with applications to utility maximization. Int. J. Theor. Appl. Finance,
14(5):635-667, 2011.

Adrian Ion, Nicole M. Artner, Gabriel Peyré, Walter G. Kropatsch, and Laurent D. Cohen. Match-
ing 2D and 3D Articulated Shapes using Eccentricity. Computer Vision and Image Understanding,
115(6):817-834, 2011.

Pierre Jacob, Christian P. Robert, and Murray H. Smith. Using parallel computation to improve In-
dependent Metropolis—Hastings based estimation. Journal of Computational and Graphical Statis-
tics, 20(3):616-635, 2010.

Laurent Jacques, Laurent Duval, Caroline Chaux, and Gabriel Peyré. A Panorama on Multiscale
Geometric Representations, Intertwining Spatial, Directional and Frequency Selectivity. Signal
Processing, 91(12):2699-2730, 2011.

Milton Jara, D. Nonequilibrium scaling limit for a tagged particle in the simple exclusion process
with long jumps. Communications on Pure and Applied Mathematics, (2):198-214, 20009.

Milton Jara, D. Hydrodynamic limit for a zero-range process in the Sierpinski gasket. Communi-
cations in Mathematical Physics, 288(2):773-797, 2009.

Milton Jara, D., Alessandra Faggionato, and Claudio Landim. Hydrodynamic behavior of 1D
subdiffusive exclusion processes with random conductances. Probability Theory and Related Fields,
144(3-4):633-667, 20009.

Milton Jara, D. and Patricia Gongalves. Density fluctuations for a zero-range process on the
percolation cluster. Flectronic Communications in Probability, 14:382-395, 2009.

Milton Jara, Claudio Landim, and Augusto Teixeira. Quenched scaling limits of trap models. Ann.
Probab., 39(1):176-223, 2011.

Milton Jara, D., Claudio Landim, and Sunder Sethuraman. Nonequilibrium fluctuations for a
tagged particle in mean-zero one-dimensional zero-range processes. Probability Theory and Related
Fields, 145(3-4):565-590, 20009.

Milton Jara, Tomasz Komorowski, and Stefano Olla. Limit theorems for additive functionals of a
Markov chain. The Annals of Applied Probability, 19(6):2270-2300, 2009.

Ying Jiao, Idris Kharroubi, and Huyen Pham. Optimal investment under multiple defaults risk: a
BSDE-decomposition approach. Annals of Applied Probability, 2011.

54



[387]

388]

389)]

390]

391]

392]

393]

394]

395]

396]

397]

398]

399]

[400]

[401]

[402]

[403]

Elyes Jouini, Selima Ben Mansour, Clotilde Napp, Jean-Michel Marin, and Christian Robert, P.
Are Risk Averse Agents More Optimistic? A Bayesian Estimation Approach. Journal of Applied
Econometrics, pages 843-860, 2008.

Marie Chazal and Elyes Jouini. Equilibrium pricing bounds on option prices. Math. Financ. Econ.,
1(3-4):251-281, 2007.

Marie Chazal, Elyes Jouini, and Rabah Tahraoui. Production planning and inventories optimiza-
tion: a backward approach in the convex storage cost case. J. Math. Econom., 44(9-10):997-1023,
2008.

Elyes Jouini, Jean-Michel Marin, and Clotilde Napp. Discounting and Divergence of Opinion.
Journal of Economic Theory, 145:830-859, 2010.

Elyes Jouini and Clotilde Napp. On Abel’s Concept of Doubt and Pessimism. Journal of Economic
Dynamics and Control, 32:3682—-3694, 2008.

Elyes Jouini and Clotilde Napp. Are More Risk-Averse Agents More Optimistic? Insights from a
Simple Rational Expectations Equilibrium Model. Economics Letters, 101:73-76, 2008.

Elyes Jouini and Clotilde Napp. Unbiased Disagreement in financial markets, waves of pessimism
and the risk return tradeoff. Review of Finance / European Finance Review, 3(15):575-601, 2010.

Elyes Jouini and Clotilde Napp. Behavioral biases and representative agent. Theory and Decision,
page to appear, 2012.

Elyes Jouini, Clotilde Napp, and Diego Nocetti. Collective risk aversion. Social Choice and Welfare,
page non précisée, 2012.

Elyes Jouini, Clotilde Napp, and Yannick Viossat. Evolutionary strategic beliefs and financial
markets. Review of Finance, page to appear, 2012.

Elyes Jouini, Walter Schachermayer, and Nizar Touzi. Optimal risk sharing for law invariant
monetary utility functions. Math. Finance, 18(2):269-292, 2008.

Benjamin Jourdain and Raphaél Roux. Convergence of a stochastic particle approximation for
fractional scalar conservation laws. Stochastic Processes and their Applications, 121(5):957-988,
2011.

Idris Kharroubi. Comparison theorem for Brownian multidimensional BSDEs via jump processes.
Comptes Rendus de | Académie des Sciences - Series I - Mathematics, 349(7-8):463-468, 2011.

Idris Kharroubi and Thomas Lim. Progressive enlargement of filtrations and Backward SDEs with
jumps. Journal of Theoretical Probability, 2011.

Martin Kilbinger, Darren Wraith, Christian P. Robert, Karim Benabed, Olivier Cappe, Jean-
Francois Cardoso, Gersende Fort, Simon Prunet, and Francois R. Bouchet. Bayesian model com-

parison in cosmology with Population Monte Carlo. Monthly Notices of the Royal Astronomical
Society: Letters, 405(4):2381-2390, 2010.

Willem Kruijer, Judith Rousseau, and Aad Van Der Vaart, A.W. Adaptive Bayesian Density
Estimation with Location-Scale Mixtures. Electronic Journal of Statistics, 4:1225-1257, 2010.

Aime Lachapelle, Julien Salomon, and Gabriel Turinici. Computation of mean field equilibria in
economics. Math. Models Methods Appl. Sci., 20(4):567-588, 2010.

95



[404]

[405]

[406]

[407]

[408]

[409]

[410]

[411]

[412]

[413]
[414]

[415]

[416]

[417]

[418]

[419]

Hubert Lacoin. Volume exponent for Brownian Motion in a Poissonian Potential with long range

correlation I: The Lower bound. Annales de I’Institut Henri Poincaré, Probabilité et Statistique, to
appear, 2011.

Hubert Lacoin. Superdiffusivity for Brownian motion in a Poissonian potential with long range

correlation II: upper bound on the volume exponent. To appear in Annales de ’Institut Henri
Poincaré, Probabilité et Statistique, 2011.

Hubert Lacoin and Remi Leblond. Cutoff phenomenon for the simple exclusion process on the

complete graph. ALEA : Latin American Journal of Probability and Mathematical Statistics, pages
285-301, 2011.

Jimmy Lamboley. About Holder-regularity of the convex shape minimizing Ay. Appl. Anal.,

90(2):263-278, 2011.

Jimmy Lamboley, Michel Pierre, and Arian Novruzi. Regularity and singularities of Optimal Con-

vex shapes in the plane. Archive for Rational Mechanics and Analysis, 205(1):311-343, 2012.

Claudio Landim, Aniura Milanés, and Stefano Olla. Stationary and Nonequilibrium Fluctuations
in Boundary Driven Exclusion Processes. Markov Processes and Related Fields, 14:165-184, 2008.

M. Lapert, D. Sugny, R. Tehini, and Gabriel Turinici. Monotonically convergent optimal control
theory of quantum systems with spectral constraints on the control field. Physical Review A:
Atomic, Molecular and Optical Physics, 79:063411, 2009.

M. Lapert, R. Tehini, Gabriel Turinici, and dominique Sugny. Monotonically convergent optimal
control theory of quantum systems under a nonlinear interaction with the control field. Physical
Review A: Atomic, Molecular and Optical Physics, 78(2):023408, 2008.

Marc Lapert, Julien Salomon, and Dominique Sugny. Time-optimal monotonic convergent algo-
rithms for the control of spin systems. Phys. Rev. A., 85(3):033406, 2012.

Jean-Michel Lasry and Pierre-Louis Lions. Mean Field Games. Jpn J. Math., 2(1):229-260, 2007.

Claude Le Bris and Pierre-Louis Lions. Existence and Uniqueness of Solutions to Fokker-Planck
Type Equations with Irregular Coefficients. Communications in Partial Differential Equations,
33(7):1272-1317, 2008.

Guillaume Legendre and Takéo Takahashi. Convergence of a Lagrange—Galerkin method for a

fluid-rigid body system in ALE formulation. ESAIM Math. Model. Numer. Anal., 42(4):609-644,
2008.

Zaki Leghtas, Gabriel Turinici, Herschel Rabitz, and Pierre Rouchon. Hamiltonian identification
through enhanced observability utilizing quantum control. To appear in IEEE Trans. on Automatic
Control, 2012.

Ehud Lehrer, Eilon Solan, and Yannick Viossat. Equilibrium payoffs in finite games. Journal of
Mathematical Economics, 47:48-53, 2011.

Emmanuel Lepinette and Lavinia Ostafe. Asymptotic arbitrage in large financial markets with

friction. Mathematics and Financial Economics, To appear:1-23, 2012.

Antoine Levitt. Convergence of gradient-based algorithms for the Hartree-Fock equations. ESAIM:

Mathematical Modelling and Numerical Analysis, 46(06):1321-1336, 2012.

56



[420]

[421]

[422]

[423]

[424]

[425]

[426]

[427]

[428]

[429]

[430]

[431]

[432]

[433]

[434]

[435]

[436]

Mathieu Lewin and Eric Séré. Spectral Pollution and How to Avoid It (With Applications to Dirac

and Periodic Schrodinger Operators). Proceedings of the London Mathematical Society, 100(3):864—
900, 2010.

Offer Lieberman, Roy Rosemarin, and Judith Rousseau. Asymptotic Theory for Maximum Likeli-
hood Estimation of the Memory Parameter in Stationary Gaussian Processes. Econometric Theory,
pages 1-14, 2011.

Pierre-Louis Lions. Preface (Special Issue on Molecular Modelling). M2AN Math. Model. Numer.

Anal., 41(2):187-188, 2007.

Pierre-Louis Lions and Jean-Michel Lasry. Instantaneous self-fulfilling fo long-term prophecies on
the probalistic distribution of financial asset values. Ann. Inst. H. Poincaré Anal. Non Linéaire,
24(3):361-368, 2007.

Pierre-Louis Lions and Jean-Michel Lasry. Large investor trading impacts on volatility. Ann. Inst.

H. Poincaré Anal. Non Linéaire, 24(2):311-323, 2007.

Pierre-Louis Lions and Nader Masmoudi. Global existence of weak solutions to some micro-macro

models. C.R. Math. Acad. Sci. Paris, 345(1):15-20, 2007.

Pierre-Louis Lions and Marek Musiela. Correlations and bounds for stochastic volatility models.
Ann. Inst. H. Poincaré Anal. Non Linéaire, 24(1):1-16, 2007.

Pierre-Louis Lions and Panagiotis Souganidis, E. Stochastic homogenization of Hamilton-Jacobi

and ” Viscous”-Hamilton-Jacobin equations with convex. Comm. Math. Sci., 8(2):627-637, 2010.

Carlangelo Liverani and Stefano Olla. Toward the Fourier law for a weakly interacting anharmonic
crystal. Journal of the American Mathematical Society, 25 (2012):555-583, 2011.

Bertrand Lods, Clément Mouhot, and Giuseppe Toscani. Relaxation rate, diffusion approximation
and Fick’s law for inelastic scattering Boltzmann models. Kinetic and related models, 1(2):223-248,
2008.

Emmanuel Lépinette. Modified Leland’s Strategy for a Constant Transaction Costs Rate. Mathe-
matical Finance, To appear, 2010.

Emmanuel Lépinette and Sebastien Darses. Parabolic Schemes for Quasi-Linear Parabolic and Hy-
perbolic PDEs Via Stochastic Calculus. Journal of Stochastic Analysis and Applications, 30(1):67—
99, 2012.

Yvon Maday, Julien Salomon, and Gabriel Turinici. Parareal in time control for quantum systems.
SIAM Journal on Numerical Analysis, 45(6):2468-2482, 2007.

Sun Makosso-Kallyth and Edwin Diday. Adaptation of interval pca to symbolic histogram vari-
ables. Advances in Data Analysis and Classification, 6:147-159, 2012.

Stéphane Mallat and Gabriel Peyré. A Review of Bandlet Methods for Geometrical Image Repre-
sentation. Numerical Algorithms, 44(3):205-234, 2007.

Stéphane Mallat and Gabriel Peyré. Orthogonal Bandlet Bases for Geometric Images Approxima-
tion. Communications on Pure and Applied Mathematics, 61(9):1173-1212, 2008.

Mauro Mariani. Large Deviations Principle for Stochastic Scalar Conservation Laws. Probability
Theory and Related Fields, 146(3-4):607-648, 2010.

o7



[437]

[438]

[439]

[440]

[441]

[442]

[443]

[444]

[445]

[446]

[447]

[448]

[449]

[450]

[451]

[452]

[453]

Mauro Mariani, Bellettini Giovanni, and Caselli Federica. Some applications of the least squares
method to differential equations and related problems. In Orlandi, editor, Publications of the Scuola
Normale Superiore, CRM Series, volume 9, pages 59-87, 2009.

Jean-Michel Marin and Christian Robert. On resolving the Savage-Dickey paradox. FElectronic
Journal of Statistics, 4, 2009.

Jean-Michel Marin and Christian P. Robert. Importance sampling methods for Bayesian discrim-
ination between embedded models. In Dongchu Sun Keying Ye Dipak K. Dey Ming-Hui Chen,
Peter Miiller, editor, Frontiers of Statistical Decision Making and Bayesian Analysis: In Honor of
James O. Berger. Springer-Verlag, 2010.

Jean-Michel Marin, Pierre Pudlo, Christian P. Robert, and Robin Ryder. Approximate Bayesian
Computational methods. Statistics and Computing, 2011. to appear.

Victor Filipe Martins Da Rocha and Yiannis Vailakis. Endogenous debt constraints in collateral-
ized economies with default penalties. Journal of Mathematical Economics, 48(1):1-13, 2012.

Victor Filipe Martins Da Rocha and  Yiannis Vailakis. Harsh  default penalties

lead to Ponzi schemes: A counterexample. Games and Economic Behavior,
75(1):http:/ /www.sciencedirect.com/science/article/pii/S0899825611001783, 2012.

Daniel Massart and Alfonso Sorrentino. Differentiability of Mather’s average action and integra-
bility on closed surfaces. Nonlinearity, 24(6):1777-1793, 2011.

Pierre Maurel, Jean-Frangois Aujol, and Gabriel Peyré. Locally Parallel Texture Modeling. STAM
Journal on Imaging Sciences, 4(1):413-447, 2011.

Bertrand Maury, Aude Roudneff-Chupin, and Filippo Santambrogio. A macroscopic crowd motion
model of gradient flow type. Math. Models Methods Appl. Sci., 20(10):1787-1821, 2010.

Ivan I. Maximov, Niels Chr. Nielsen, Julien Salomon, and Gabriel Turinici. A smoothing monotonic
convergent optimal control algorithm for NMR pulse sequence design. The Journal of Chemical
Physics, (132):084107, 2010.

Ross Mcvinish, Judith Rousseau, and Kerrie Mengersen. Bayesian Goodness-of-Fit Testing with
Mixtures of Triangular Distributions. Scandinavian Journal of Statistics, pages 10.1111/j.1467—
9469.2008.00620.x, 2009.

Antoine Mellet, Stéphane Mischler, and Clément Mouhot. Fractional diffusion limit for collisional
kinetic equations. Archive for Rational Mechanics and Analysis, 199(2):493-525, 2011.

Jean-Marie Mirebeau and Albert Cohen. Greedy bisection generates optimally adapted triangula-

tions. Mathematics of Computation, 81:811-837, 2011.

Jean-Marie Mirebeau. Nonconforming vector finite elements for H(curl; Q) N H(div; ©2). Appl.

Math. Lett., 25(3):369-373, 2012.

Jean-Marie Mirebeau. Optimally Adapted Meshes for Finite elements of Arbitrary order and W1,p
norms. Numerische Mathematik, 120(2):http://dx.doi.org/10.1007/s00211-011-0412-1, 2012.

Stéphane Mischler and Clément Mouhot. Stability, convergence to self-similarity and elastic limit

for the Boltzmann equation for inelastic hard spheres. Comm. Math. Phys., 288(2):431-502, 2009.

Stéphane Mischler. Kinetic equations with Maxwell boundary conditions. Annales scientifiques de

I’ENS, 43(5):719-760, 2010.

o8



[454]

[455]

[456]

[457]

[458]

[459]

[460]

[461]

[462]

[463]

[464]

[465]

[466]

[467]

[468]

[469]

[470]

Stéphane Mischler and José Canizo. Uniqueness and regularity of scaling profiles for Smoluchowski’s

coagulation equation. Rewvista Matemdtica Iberoamericana, 27(3):803-839, 2011.

Stéphane Mischler, Miguel Escobedo, and Juan J.L. Velazquez. Singular solutions for the Uehling-

Uhlenbeck equation. Proc. Roy. Soc. Edinburgh Sect. A, 138(1):67-107, 2008.

Stéphane Mischler and Clément Mouhot. Stability, convergence to self-similarity and elastic limit

for the Boltzmann equation for inelastic hard spheres. Communications in Mathematical Physics,
288(2):431-502, 20009.

Stéphane Mischler and Clément Mouhot. Stability, convergence to the steady state and elastic

limit for the Boltzmann equation for diffusively excited granular media. Discrete and Continuous
Dynamical Systems - Series A, 24(1):159-185, 2009.

Stéphane Mischler and Clément Mouhot. Kac’s Program in Kinetic Theory. a paraitre dans In-

ventiones mathematicae, 2012.

Stéphane Mischler and Clément Mouhot. About Kac’s program in kinetic theory. C. R. Math.

Acad. Sci. Paris, 349(23-24):1245-1250, 2011.

Stéphane Mischler and Mariano Rodriguez Ricard. Turing instabilities at Hopf bifurcation. J.

Nonlinear Sci., 19(5):467-496, 2009.

Jung Miyoun, Gabriel Peyré, and Laurent D. Cohen. Nonlocal Active Contours. SIAM Journal on

Imaging Sciences, to appear, 2012.

Ludovic Moreau. Stochastic target problems with controlled loss in jump diffusion models. STAM
Journal on Control and Optimization, 49(6):2577-2607, 2011.

Jean-Michel Morel and Filippo Santambrogio. The regularity of optimal irrigation patterns. Arch.
Ration. Mech. Anal., 195(2):499-531, 2010.

Clément Mouhot. Quantitative linearized study of the Boltzmann collision operator and applica-
tions. Communications in Mathematical Sciences, 5(Supplément):73-86, 2007.

Clément Mouhot and Robert Strain. Spectral gap and coercivity estimates for linearized Boltz-
mann collision operators without angular cutoff. Journal de Mathématiques Pures et Appliquées,
87(5):515-535, 2007.

Clotilde Napp and Elyes Jouini. Consensus consumer and intertemporal asset pricing with hetero-
geneous beliefs. Review of Economic Studies, 74:1149-1174, 2007.

Tuen-Wai Ng, Gabriel Turinici, Wai-Ki Ching, Si-Kit Chung, and Antoine Danchin. A parasite
vector-host epidemic model for TSE propagation. Medical Science Monitor, 13(3):BR59-66, 2007.

Diego Nocetti, Elyes Jouini, and Clotilde Napp. Properties of the Social Discount Rate in a Ben-
thamite Framework with Heterogeneous Degrees of Impatience. Management Science, 54(10):1822—
1826, 2008.

Nejla Nouaili. A liouville theorem for a heat equation and applications for quenching. Nonlinearity.,
24(3):797-832, 2011.

Darfiana Nur, David Allingham, Judith Rousseau, Kerrie Mengersen, and Ross Mcvinish. Bayesian
hidden Markov Model for DNA segmentation : A prior sensitivity analysis. Computational Statistics
& Data Analysis, page 9999, 2009.

99



[471]

[472]

[473)

[474]

[475]

[476]

[477]

[478]

[479]

[480]

[481]

[482]

[483]

[484]

[485]

[486]

[487]

[488]

Yukiyoshi Ohtsuki, Yoshiaki Teranishi, Peter Saalfrank, Gabriel Turinici, and Herschel Rabitz.
Monotonically convergent algorithms for solving quantum optimal control problems described by an

integrodifferential equation of motion. Physical Review A: Atomic, Molecular and Optical Physics,
75(3):033407, 2007.

Stefano Olla, Giada Basile, Roberto Livi, L. Delfini, and Stefano Lepri. Anomalous transport
and relaxation in classical one-dimensional models. Furopean Journal of Physics, 151(Special
Topics):85-93, 2007.

Stefano Olla and Makiko Sasada. Macroscopic energy diffusion for a chain of anharmonic oscillators.
Probability Theory and Rel. Fields, (accepted), 2011.

Véronique Outeiller, Carole Toque, Alexandre Cury, Jean-Francois Cherrier, Edwin Diday, and
Christian Cremona. Non-destructive electrochemical characterizations of reinforced concrete cor-
rosion: basic and symbolic data analysis. Corrosion Reviews, 30(1-2):47-62, 2012.

Enea Parini. The second eigenvalue of the p-Laplacian as p goes to 1. International Journal of
Differential Equations, 2010:Article ID 984671, 2010.

Enea Parini. Continuity of the variational eigenvalues of the p-Laplacian with respect to p. Bulletin
of the Australian Mathematical Society, 83:376-381, 2011.

Enea Parini, Bernhard Ruf, and Cristina Tarsi. The eigenvalue problem for the 1-biharmonic
operator. Annali della Scuola Normale Superiore di Pisa, Classe di Scienze, page a paraitre, 2012.

Enea Parini and Athanasios Stylianou. On the positivity preserving property of hinged plates.
SIAM Journal on Mathematical Analysis, 41:2031-2037, 2009.

Benoit Perthame and Anne-Laure Dalibard. Existence of solutions of the hyperbolic Keller-Segel
model. Trans. Amer. Math. Soc., 361(5):2319-2335, 20009.

Gabriel Peyré. Image Processing with Non-local Spectral Bases. SIAM Journal on Multiscale
Modeling and Simulation: A SIAM Interdisciplinary Journal, 7(2):703-730, 2008.

Gabriel Peyré. Manifold Models for Signals and Images. Computer Vision and Image Understand-
ing, 113(2):249-260, 2009.

Gabriel Peyré. Sparse Modeling of Textures. Journal of Mathematical Imaging and Vision,
34(1):17-31, 2009.

Gabriel Peyré. Texture Synthesis with Grouplets. IEEFE Transactions on Pattern Analysis and

Machine Intelligence, 32(4):733-746, 2009.

Gabriel Peyré. Best Basis Compressed Sensing. I[IEEE Transactions on Signal Processing,

58(5):2613-2622, 2010.

Gabriel Peyré. The Numerical Tours of Signal Processing - Advanced Computational Signal and

Image Processing. IEEE Computing in Science and Engineering, 13(4):94-97, 2011.

Gabriel Peyré. A Review of Adaptive Image Representations. IEEFE Journal of Selected Topics in

Signal Processing, 5(5):896-911, 2011.

Gabriel Peyré, Sébastien Bougleux, and Laurent D. Cohen. Non-local Regularization of Inverse

Problems. Inverse Problems and Imaging, 5(2):511-530, 2011.

Gabriel Peyré and Laurent D. Cohen. Heuristically Driven Front Propagation for Fast Geodesic

Extraction. International Journal for Computational Vision and Biomechanics, 1(1):55-67, 2008.

60



[489)]

[490]

[491]

[492]

[493]

[494]

[495]

[496]

[497]

498

[499]

[500]

501]

502

503]

[504]

[505]

Gabriel Peyré and Laurent D. Cohen. Geodesic Methods for Shape and Surface Processing. In

R.M. Natal Tavares, Joao Manuel R.S.; Jorge, editor, Advances in Computational Vision and

Medical Image Processing: Methods and Applications, pages 29-56. 2009.

Gabriel Peyré, Jalal Fadili, and Jean Luc Starck. Learning the Morphological Diversity. SIAM

Journal on Imaging Sciences, 3(3):646-669, 2010.

Gabriel Peyré, Mickaél Péchaud, Renaud Keriven, and Laurent D. Cohen. Geodesic Methods in

Computer Vision and Graphics. Foundations and Trends in Computer Graphics and Vision, 5(3-

4):197-397, 2010.

C. Quantin, Lynne Billard, M. Touati, N. Andreu, Y. Cotin, M. Zeller, F. Afonso, G. Battaglia,
D. Seck, G. Le Teuff, and Edwin Diday. Classification and Regression Trees on Aggregate Data
Modeling: An Application in Acute Myocardial Infarction. Journal of Probability and Statistics,
2011(523937):19, 2011.

Herschel Rabitz and Gabriel Turinici. Controlling quantum dynamics regardless of laser beam spa-
tial profile and molecular orientation. Physical Review A: Atomic, Molecular and Optical Physics,
75(4):043409, 2007.

Pierre-Alain Reigneron, Romain Allez, and Jean-Philippe Bouchaud. Principal regression analysis
and the index leverage effect. Physica A Statistical Mechanics and its Applications, 390:3026—-3035,
2011.

Jérome Renault, Sergio Scarlatti, and Marco Scarsini. Discounted and finitely repeated minority

games with public signals. Math. Social Sci., 56(1):44-74, 2008.

Jérome Renault, Marco Scarsini, and Tristan Tomala. A minority game with bounded recall. Math.

Oper. Res., 32(4):873-889, 2007.

Jérome Renault, Marco Scarsini, and Tristan Tomala. Playing off-line games with bounded ratio-

nality. Math. Social Sci., 56(2):207-223, 2008.

Jérome Renault and Tristan Tomala. Probabilistic reliability and privacy of communication using

multicast in general neighbor networks. J. Cryptology, 21(2):250-279, 2008.

Rémi Rhodes. Homogenization of locally stationary diffusions with possibly degenerate diffusion

matrix. Ann. Inst. Henri Poincaré Probab. Stat., 45(4):981-1001, 2009.

Rémi Rhodes. Stochastic Homogenization of Reflected Diffusion Processes. FElectronic Journal of

Probability, 15:989-1023, 2010.

Rémi Rhodes. Diffusion in a locally stationary random environment. Probability Theory and Related
Fields, 143(4):545-568, 2009.

Rémi Rhodes and Bamba Sow, A. Critical homogenization of Levy process driven SDEs in random
medium. Stochastic Analysis and Applications, 29(5):838-859, 2011.

Rémi Rhodes and Vincent Vargas. KPZ formula for log-infinitely divisible multifractal random
measures. ESAIM Probab. Stat., 15:358-371, 2011.

Rémi Rhodes and Vincent Vargas. Scaling limits for symmetric It6-Lévy processes in random
medium. Stochastic Processes and their Applications, 119(12):4004-4033, 20009.

Rémi Rhodes and Vincent Vargas. Multidimensional multifractal random measures. FElectron. J.
Probab., 15:mo. 9, 241-258, 2010.

61



[506]

[507]

[508]

[509]

510

[511]

[512]

[513]

[514]

[515]
516]
[517]

[518]

[519]

[520]

[521]

522]

[523]

[524]

Rémi Rhodes and Vincent Vargas. Optimal transport for multifractal random measures. Ap-
plications. Annales de U’Institut Henri Poincaré (B) Probabilités et Statistiques, page version
électronique, 2011.

Christian Robert. James E. Gentle: Computational statistics. Statistics and Computing, 21(2):289—
292, 2011.

Christian Robert. A Comparison of the Bayesian and frequentist approaches to estimation by
Francisco J. Samaniego: A review. International Statistical Review, 79(1):117-118, 2011.

Christian Robert. Time Series: Modeling, Computation, and Inference by Raquel Prado, Mike
West: A review. International Statistical Review, 79(2):277-279, 2011.

Christian Robert. Bayesian Model Selection and Statistical Modeling by Tomohiro Ando: A review.
10.1111/5.1751-5828.2011.00134_7.x, 79(1):120-121, 2011.

Christian Robert. A Handbook of Statistical Analyses Using R, Second Edition by Brian S. Everitt,
Torsten Hothorn: A review. International Statistical Review, 79(2):276-277, 2011.

Christian Robert. Bayesian Decision Analysis: Principles and Practice by Jim Q. Smith: A review.
International Statistical Review, 79(2):272-273, 2011.

Christian Robert. Discussion of ”Is Bayes Posterior just Quick and Dirty Confidence?” by D. A.
S. Fraser. Statistical Science, 26(3):317-318, 2011.

Christian P. Robert. The Search for Certainty: a critical assessment. Bayesian Analysis,
05(02):213-222, 2010.

Christian P. Robert. About incoherent inference. Theory and Risk Management, 2012. To appear.

Christian P. Robert. Evidence and Evolution: A Review. Human genomics, 5(2):130-136, 2011.

Christian P. Robert, Marc A. Beaumont, Jean-Michel Marin, and Jean-Marie Cornuet. Adaptivity
for ABC algorithms: the ABC-PMC scheme. Biometrika, (54):698-710, 2009.

Christian P. Robert, Nicolas Chopin, and Judith Rousseau. Harold Jeffreys’ Theory of Probability

revisited: a reply. Statistical Science, 24(2):191-194, 2009.

Christian P. Robert, Jean-Marie Cornuet, Jean-Michel Marin, and Natesh Pillai. Lack of confidence

in ABC model choice. Proceeding of the national academy of sciences, 108(37):15112-15117, 2011.

Christian P. Robert, Kerrie L. Mengersen, and Carla Chen. Model choice versus model criticism.
Proceeding of the national academy of sciences, 107(3):E5, 2010.

Christian P. Robert, and Jean-Michel Marin. On some difficulties with a posterior probability

approximation technique. Bayesian Analysis, 3(2):427-442, 2008.

Christian P. Robert. On the relevance of the Bayesian approach to Statistics Review of Economic

Analysis, 2010, vol. 2, issue 2, pages 139-152. 2009.

Raoul Robert and Vincent Vargas. Gaussian multiplicative chaos revisited. Ann. Probab.,
38(2):605-631, 2010.

Simona Rota Nodari. Perturbation Method for Particle-like Solutions of the Einstein-Dirac Equa-

tions. Annales Henri Poincaré, 10(7):pages 1377-1393, 2009.

62



[525]

[526]

[527]

[528]

529

[530]

[531]

[532]

[533]

[534]

[535]

536]

[537]

[538]

[539]

[540]

[541]

[542]

Simona Rota Nodari. Perturbation Method for Particle-like Solutions of the Einstein-Dirac-

Maxwell Equations. Comptes Rendus Mathematique, 348:Pages 791-794, 2010.

Youssef Rouchdy, Laurent D. Cohen, Olivier Pascual, and Alain Bessis. Minimal path techniques

for automatic extraction of microglia extension. International Journal for Computational Vision
and Biomechanics (IJCVEB), pages Pages 1-20, 2011.

Judith Rousseau. Rates of convergence for the posterior distributions of mixtures of betas and

adaptive nonparamatric estimation of the density. Annals of Statistics, 38(1):146-180, 2010.

Judith Rousseau, Samantha Low Choy, and Kerrie Mengersen. Encoding expert opinion on skewed

non-negative distributions. journal of applied probability and statistics, 3:1-21, 2009.

Judith Rousseau and Kerrie Mengersen. Asymptotic behaviour of the posterior distribution in

overfitted mixture models. Journal of the Royal Statistical Society: Series B, 73(5):689-710, 2011.

Anthony Réveillac. On the orthogonal component of BSDEs in a Markovian setting. Statistics and

Probability Letters, 82(1):Pages 151-157, 2011.

Julien Salomon. Convergence of the time-discretized monotonic schemes. ESAIM: Mathematical

Modelling and Numerical Analysis, 41(1):77-93, 2007.

Julien Salomon and Gabriel Turinici. A monotonic method for solving nonlinear optimal control
problems. International Journal of Control, 84(3):551-562, 2011.

Julien Salomon, Gabriel Turinici, and Mohamed Belhadj. A stable toolkit method in quantum

control. Journal Physics A, 41:362001-362011, 2008.

Julien Salomon, B.I. Wohlmuth, and A.A. Weiss. Energy-Conserving Algorithms for a Corotational

Formulation. STAM Journal on Numerical Analysis, 46(4):1842-1866, 2008.

Filippo Santambrogio. Absolute continuity and summability of transport densities: simpler proofs

and new estimates. Calc. Var. Partial Differential Equations, 36(3):343-354, 2009.

Filippo Santambrogio. A Modica-Mortola approximation for branched transport. C. R. Math.

Acad. Sci. Paris, 348(15-16):941-945, 2010.

Filippo Santambrogio and Vincenzo Vespri. Continuity in two dimensions for a very degenerate

elliptic equation. Nonlinear Anal., 73(12):3832-3841, 2010.

Marco Scarsini and Rose-Anne Dana. Optimal risk sharing with background risk. Journal of
Economic Theory, Vol. 133, no. 1:pp. 152-176, 2007.

Nicolas Schmidt, Gabriel Peyré, and Yves Frégnac. Dissipative Wave Model Fitting Using Localized

Sources. In 10th International Conference on Mathematical and Numerical Aspects of Waves, 2011.

Min Shen and Gabriel Turinici. Liquidity generated by heterogeneous beliefs and costly estimations.
Networks and Heterogeneous Media, 7(2):349 — 361, 2012.

Sylvain Sorin and Guillaume Vigeral. Existence of the limit value of two person zero-sum discounted
repeated games via comparison theorems. Journal of Optimization Theory and Applications, 2012,
to appear.

Alfonso Sorrentino. On the integrability of Tonelli Hamiltonians. Trans. Amer. Math. Soc.,

363(10):5071-5089, 2011.

63



[543]

[544]

[545]

[546]
547]
[548]

[549]

[550]

[551]

[552]

[553]

[554]

[555]

[556]

[557]

[558]

[550]

560]
[561]

Alfonso Sorrentino and Claude Viterbo. Action minimizing properties and distances on the group

of Hamiltonian diffeomorphisms. Geom. Topol., 14(4):2383-2403, 2010.

Bamba Sow, A., Rémi Rhodes, and Etienne Pardoux. Homogenization of periodic semilinear
parabolic degenerate PDEs. Annales de I'Institut Henri Poincaré Analyse non linéaire, 26(3):979—
998, 2008.

Rabah Tahraoui, Lassana, Samassi Tahraoui Rabah, Samassi Lassana, and Rabah Tahraoui. how
to state necessary optymality conditions for control problems with deviating arguments? ESAIM
- Control Optimisation and Calculus of Variations, 14(2):381-409, 2008.

Tristan Tomala. Jeux sous forme normale. In Théorie des jeux, pages 5—25. 2007.

Tristan Tomala. Jeux répétés. In Théorie des jeux, pages 27-47. 2007.

José Trashorras. Large deviations for symmetrised empirical measures. Journal of Theoretical
Probability, 21(2):397-412, 2008.

José Trashorras and Dimitrios Tsagkarogiannis. From mesoscale back to microscale: Reconstruc-
tion schemes for coarse-grained stochastic lattice systems. SIAM Journal on Numerical Analysis,
48(5):1647-1677, 2010.

Alain Trouvé and Francois-Xavier Vialard. Shape Splines and Stochastic Shape Evolutions: A
Second Order Point of View. Quarterly of Applied Mathematics, 70(2):219-251, 2012.

Gabriel Turinici. Beyond bilinear controllability : applications to quantum control. In Control of
coupled partial differential equations, volume 155, pages 293-309, 2007.

Gabriel Turinici. Local volatility calibration using an adjoint proxy. Review of Economic and
Business Studies, 2:93-106, 2008.

Gabriel Turinici. Calibration of local volatility using the local and implied instantaneous variance.
Journal of Computational Finance, 13(2):1-18, 2009.

Gabriel Turinici. Robust recovery of the risk neutral probability density from option prices. Sci.
Ann. "Al I Cuza” Univ. Iasi — Eco, LVI(1):197-201, 20009.

Gabriel Turinici and Herschel Rabitz. Multi-polarization quantum control of rotational motion
through dipole coupling. Journal of Physics A: Mathematical and General, 43(10):105303, 2010.

Frangois-Xavier Vialard and Filippo Santambrogio. Extension to BV functions of the large defor-
mation diffeomorphisms matching approach. Comptes Rendus de | Académie des Sciences - Series
I - Mathematics, 347(1-2):27-32, 2009.

Yannick Viossat. The replicator dynamics does not lead to correlated equilibria. Games and
Economic Behavior, 59:397-407, 2007.

Yannick Viossat. Evolutionary Dynamics May Eliminate All Strategies Used in Correlated Equi-
libria. Mathematical Social Sciences, 56(1):27-43, 2008.

Yannick Viossat. Is Having a Unique Equilibrium Robust? Journal of Mathematical Economics,
44(11):1152-1160, 2008.

Yannick Viossat. Properties and applications of dual reduction. Economic Theory, 44:53-68, 2010.

Mathieu Vrac, Lynne Billard, Edwin Diday, and Alain Chédin. Copula analysis of mixture models.
Computational Statistics, Online First, 2011.

64



[562] Olivier Wintenberger. Deviation inequalities for sums of weakly dependent time series. FElectronic
Communications in Probability, 15:489-503, 2010.

[563] Darren Wraith, Martin Kilbinger, Karim Benabed, Olivier Cappe, Jean-Francois Cardoso,
Gersende Fort, Simon Prunet, and Christian Robert. Estimation of cosmological parameters using
adaptive importance sampling. Physical Review D, 80:023507, 2009.

[564] Rémi Rhodes. On homogenization of space-time dependent and degenerate random flows. Stochas-
tic Process. Appl., 117(10):1561-1585, 2007.

3.2 Articles published in peer-reviewed journals not indexed in international databases
[NI1] Laurent D. Cohen, Fethallah Benmansour, Philippe Charles Douek, Maciej Orkisz, M. A. Zu-
luaga, Eduardo Davila, Ron Kimmel, Alexander Brook, and Nir Sochen. Vessel Segmentation
on Computed Tomography Angiography. Daguesh Science, Special issue on § Years Of The
French-Israeli High Council For Science and Technology, (71):Daguesh, 2010.

[NI2] J.-M. Marin and Christian Robert. Approximating the marginal likelihood in mixture models.
Bulletin of the Indian Chapter of ISBA, V(1):2-7, 2008.

3.3 Articles published in non peer-reviewed journals

[NP1] Jean Dolbeault. Extremal functions and symmetry breaking in Caffarelli-Kohn-Nirenberg in-
equalities. In Optimal Constants in the Theory of Sobolev Spaces and PDEs, volume 7, pages
330-334, 2010.

[NP2] Alessandra Iacobucci and Christian Robert. Book Reviews (Spring 2012). CHANCE, 25(2),
2012. To appear.

[NP3] Clément Mouhot. Prix Henri Poincaré: Cédric Villani. Matapli, (90):49-57, 2009.

[NP4] Christian Robert. Discussion of ”Sure independence screening for ultra-high dimensional feature
space” by Fan and Lv. Journal of the Royal Statistical Society, 70(5):901, 2008.

[NP5] Christian Robert. A propos de l'article de N. Vayatis ” Bayésiens contre fréquentistes, un faux
débat”. La Recherche, 424:6, 2008.

3.4 Proceedings in an International Conference
[C1] Yves Ahipo, Didier Auroux, Laurent D. Cohen, and Mohamed Masmoudi. A hybrid scheme for
contour detection and completion based on topological gradient and fast marching algorithms
- application to image inpainting and segmentation. In Proc. of 3rd International Conference
on Scale Space Methods and Variational Methods in Computer Vision (SSVM’11), pages pages
386-397, 2011.

[C2] Adrien Auclair, Laurent D. Cohen, and Nicole Vincent. A Robust Approach for 3D model re-
construction from a video sequence of Cars. In Proceedings of 15th Scandinavian Conference on
Image Analysis, SCIA 2007, pages Lecture Notes in Computer Science, Springer, Berlin, 2007.

[C3] Adrien Auclair, Laurent D. Cohen, and Nicole Vincent. How to Use SIFT Vectors to Analyze
an Image with Database Templates. In Proceedings of 5th International Workshop on Adaptive
Multimedia Retrieval, AMR’07, page AMR’07, 2007.

[C4] Adrien Auclair, Laurent D. Cohen, and Nicole Vincent. Using Point Correspondences Without
Projective Deformation For Multi-View Stereo Reconstruction. In Proceedings of IEEE ICIP
2008, page ICIP 2008, 2008.

65



[C5]

[C6]

[C7]

[C8]

[C10]

[C11]

[C12]

[C13]

[C14]

[C15]

[C16]

[C17]

(C18]

Adrien Auclair, Laurent D. Cohen, and Nicole Vincent. Hachage de descripteurs locaux pour la
recherche d’images similaires. In Proc. ORASIS 09, Congrés des jeunes chercheurs en vision par
ordinateu, page ORASIS’09, 2009.

Adrien Auclair, Laurent D. Cohen, and Nicole Vincent. Hachage de Descripteurs Locaux pour
la Recherche d’Images Similaires. In ORASIS’09 - Congrés des jeunes chercheurs en vision par
ordinateur, 2009.

Dominique Bakry, Francois Bolley, and Ivan Gentil. Around Nash Inequalities. In
Journées équations auxr dérivées partielles (2010), pages http://jedp.cedram.org/jedp—
bin/browse?id=JEDP_2010___, 2010.

Chiraz Ben Ali and Mireille Gettler Summa. Disclosure Quality and Ownership Structure: Ev-
idence from the French Stock Market. In British Accounting Association Annual Conference,
pages 1-36, 2007.

Fethallah Benmansour and Laurent D. Cohen. From a single point to a surface patch by growing
minimal paths. In Seventh International Conference On Mathematical Methods For Curves and
Surfaces, page Curves and Surfaces, 2009.

Fethallah Benmansour and Laurent D. Cohen. Tubular anisotropy for 3D vessels segmentation.
In Proc. of 2nd Second International Conference on Scale Space Methods and Variational Methods
in Computer Vision (SSVM’09), page SSVM’09, 2009.

Fethallah Benmansour and Laurent D. Cohen. From a single point to a surface patch by growing
minimal paths. In Proc. of the Second International Conference on Scale Space Methods and
Variational Methods in Computer Vision (SSVM’09), page SSVM’09, 2009.

Fethallah Benmansour and Laurent D. Cohen. Tubular Anisotropy Segmentation. In Proc. ORA-
S1S°09, Congrés des jeunes chercheurs en vision par ordinateu, page ORASIS’09, 2009.

Fethallah Benmansour and Laurent D. Cohen. A New interactive method for coronary arteries
segmentation based on tubular anisotropy. In Proc. Sixth IEEE International Symposium on
Biomedical Imaging (ISBI’09), page ISBI'09, 2009.

Fethallah Benmansour, Laurent D. Cohen, Edouardo Davilla, Philippe Charles Douek, Maciej
Orkisz, and M. A. Zuluaga. New interactive methods for tubular structure segmentation of

medical images. In Proc. 12th Israeli Symposium on Computer-Aided Surgery, Medical Robotics,
and Medical Imaging (ISRACAS’09), page ISRACAS’09, 2009.

Fethallah Benmansour, Laurent D. Cohen, Max Law, and Albert Chung. Tubular anisotropy for
2D vessels segmentation. In Proc. IEEE Computer Society Conference on Computer Vision and
Pattern Recognition (CVPR’09), page CVPR’09, 20009.

Fethallah Benmansour, Julien Mille, and Laurent D. Cohen. Carotid Lumen Segmentation Based
on Tubular Anisotropy and Contours Without Edges. The MIDAS Journal, Special issue on
Carotid Lumen Segmentation and Stenosis Grading (MICCAI 2009 Grand Challenge III):July
2009, 2009.

Patrick Bernard. Some remarks on the continuity equation. In Séminaire: E’quations auzx Dérivées
Partielles, Ecole Polytechnique., 2008.

Patrick Bernard. Arnold’s Diffusion: from the a priori unstable to the a priori stable case. In
Proceedings of the International Congress of Mathematicians, volume 3, pages 1680—-1700, 2010.

66



[C19]

[C20]

[C21]

[C22]

[C23]

[C24]

[C25]

[C26]

[C27]

(28]

[C29]

[C30]

[C31]

(C32]

[C33]

Fabrice Béthuel, Philippe Gravejat, and Jean-Claude Saut. Ondes progressives pour I’équation

de Gross-Pitaevskii. In Séminaire: Equations auz Dérivées Partielles. 2007-2008, Sémin. Equ.
Dériv. Partielles, pages Exp. No. XV, 30. Ecole Polytech., Palaiseau, 2009.

Fabrice Béthuel, Raphaél Danchin, Philippe Gravejat, Jean-Claude Saut, and Didier Smets. Les
équations d’Fuler, des ondes et de Kortewege-de Vries comme limites asymptotiques de I’équation

de Gross-Pitaevskii. In Séminaire: Equations aux Dérivées Partielles. 2008-2009, pages Exp. No.
I, 12. 2010.

Frangois Bolley. Optimal coupling for mean field limits. In Fcole d’été sur le transport optimal,
Institut Fourier, Grenoble (2009), 2009.

Frangois Bolley and Ivan Gentil. Phi-entropy inequalities and Fokker-Planck equations. In 7th
International ISAAC Congress, Imperial College, London (2009), 2010.

Bruno Bouchard and Xavier Warin. Monte-Carlo valorisation of American options: facts and
new algorithms to improve existing methods. volume 12, pages 215-255, 2012.

Sébastien Bougleux, Gabriel Peyré, and Laurent Cohen, D. Anisotropic geodesics for perceptual
grouping and domain meshing. In Computer Vision — ECCV 2008 Part II, volume 5303, pages
129-142, 2008.

Sébastien Bougleux, Gabriel Peyré, and Laurent D. Cohen. Compression d’images par triangu-
lation géodésique anisotrope. In Actes du Gretsi’09, 20009.

Sébastien Bougleux, Gabriel Peyré, and Laurent D. Cohen. Image Compression with Anisotropic
Geodesic Triangulations. In Proc. ICCV’09, pages 2343-2348, 2009.

Xavier Bry, Thomas Verron, and Pierre Cazes. Un critere de covariance multiple permettant
I’extension de la régression PLS a plusieurs groupes prédicteurs. In 41émes Journées de Statis-
tique, SF'dS, Bordeauz, 2009.

Guillaume Carlier and Julien Salomon. A monotonic algorithm for the optimal control of the
Fokker-Planck equation. In Proceedings of the 47th IEEE Conference on Decision and Control.,
2008.

Guillaume Cerutti, Laure Tougne, Julien Mille, Antoine Vacavant, and Didier Coquin. Guiding
Active Contours for Tree Leaf Segmentation and Identification. In Proceedings of the Conference
on Multilingual and Multimodal Information Access Fvaluation, page 1, 2011.

Chiheb-Eddine Ben N’cir, Nadia Essoussi, and Patrice Bertrand. Kernel overlapping k-means for
clustering in feature space. In KDIR, pages 250-255, 2010.

Nicolas ~ Chopin, Alessandra lacobucci, Jean-Michel = Marin, Kerrie  Mengersen,
Christian P. Robert, Robin Ryder, and Christian Schafer. On Particle Learning. In J. Bernardo
et al., editor, Bayesian Statistics 9, Proceedings of the 9th Valencia International Conference.
2010.

Nicolas Chopin and Pierre Jacob. Free energy Sequential Monte Carlo, application to mixture
modelling. 2010.

Laurent D. Cohen. Extraction of Tubular and Tree Structures in Biomedical Images using Mini-
mal Paths and Tubular Models. In First Workshop on Mathematical Methods in Systems Biology,
2010.

67



[C34]

[C35]

[C36]

[C37]

[C38]

[C39]

[C40]

[C41]

[C42]

C43]

[C44]

[C45]

[C46]

[C47]

Laurent D. Cohen. Geodesic Methods for Biomedical Image Segmentation. In st Technion
Computer Engineering (TCE) Conference, 2011.

Laurent D. Cohen and Fethallah Benmansour. Tubular Model for Orientation Dependant Vessel
Segmentation using Anisotropic Fast Marching. In 2010 SIAM Conference on Imaging Science.
Minisymposium on Anisotropic Fast Marching and Applications, 2010.

Laurent D. Cohen, Fethallah Benmansour, and S. Bonneau. Finding a Closed Boundary by Grow-
ing Minimal Paths from a Single Point. In Proc. of the Thematic Conference on Computational
Vision and Medical Image Processing, page vipimage(07, 2007.

Laurent D. Cohen, Fethallah Benmansour, and S. Bonneau. An Implicit Approach to Closed
Surface and Contour Segmentation Based on Geodesic Meshing and Transport Equation. In Actes
RFIA 2008, 16e congres francophone AFRIF-AFIA Reconnaissance des Formes et Intelligence
Artificiell, page RFIA 2008, 2008.

Laurent D. Cohen, Sébastien Bougleux, and Gabriel Peyré. Image Compression with Anisotropic
Geodesic Triangulation. In 2010 SIAM Conference on Imaging Science. Minisymposium on
Anisotropic Fast Marching and Applications, 2010.

Laurent D. Cohen and Nikos Gabrielides. An Implicit Method for Interpolating two Digital
Curves on Parallel Planes. In Proc. of 2nd Second International Conference on Scale Space
Methods and Variational Methods in Computer Vision (SSVM’09, page SSVM’09, 2009.

Laurent D. Cohen and Julien Mille. Geodesically linked active contours: evolution strategy based
on minimal paths. In Proc. of 2nd Second International Conference on Scale Space Methods and
Variational Methods in Computer Vision (SSVM’09), 2009.

Laurent D. Cohen and Julien Mille. A local normal-based region term for active contours. In
Proc. Tth International Conference on Energy Minimization Methods in Computer Vision and
Pattern Recognition, EMMCVPR’09, 2009.

Laurent D. Cohen and Youssef Rouchdy. A geodesic voting method for the segmentation of tubu-
lar tree and centerlines. In Proc. Figth IEEE International Symposium on Biomedical Imaging
(ISBI’11), pages 979-983, 2011.

Laurent D. Cohen, Youssef Rouchdy, Olivier Pascual, and Alain Bessis. Segmentation of mi-
croglia from confocal microscope images combining the Fast Marching Method with Harris Points.
In Proceedings of third international workshop on Microscopic Image Analysis with Applications
in Biology, MTAAB 2008, 2008.

Charles Deledalle, Samuel Vaiter, Gabriel Peyré, Jalal Fadili, and Charles Dossal. Unbiased Risk
Estimation for Sparse Analysis Regularization. In Proc. ICIP’12, 2012.

Charles Deledalle, Samuel Vaiter, Gabriel Peyré, Jalal Fadili, and Charles Dossal. Proximal
Splitting Derivatives for Risk Estimation. In Proc. NCMIP’12, 2012.

Julie Delon, Julien Salomon, and Andrei Sobolevski. Minimum-weight perfect matching for non-
intrinsic distances on the line. Proceedings of “Optimization and stochastic methods for spatially
distributed information”, St-Petersburg, 2011.

Emmanuel Denis. Robust No Arbitrage Condition for Continuous-Time Models with Transaction
Costs. Recent Advances in Financial Engineering., 2010(2010):69-82, 2010.

68



[C48]

[C49]

[C50]

[C51]

[C52]

[C53]

[C54]

[C55]

[C56]

[C57]

[C58]

[C59]

[C60]

[C61]

Emmanuel Denis and Sebastien Darses. Mean Square Error and Limit Theorem for the Modified
Leland Hedging Strategy with a Constant Transaction Costs Coefficient. The Musiela Festschrift,
2012.

Jean Dolbeault and Maria J. Esteban. Extremal functions in some interpolation inequalities:
Symmetry, symmetry breaking and estimates of the best constants. In Proceedings of the QMath11
Conference Mathematical Results in Quantum Physics, World Scientific, 2011., pages 178182,
2011.

Charles Dossal, Gabriel Peyré, and Jalal Fadili. Challenging Restricted Isometry Constants with
Greedy Pursuit. In Proc. of IEEE Information Theory Workshop 2009, pages 475479, 2009.

Sun Makosso Kallyth Edwin Diday. Analyse en axes principaux de variables symboliques de type
histogramme. In 42émes Journées de Statistique, 2010.

Abderrahim Elmoataz, Olivier Lezoray, Sébastien Bougleux, and Vinh Thong Ta. Unifying local
and nonlocal processing with partial difference operators on weighted graphs. In International
Workshop on Local and Non-Local Approximation in Image Processing, pages 11-26, 2008.

Maria J. Esteban, Patricio Felmer, and Alexander Quaas. Super-linear elliptic equation for the
Pucci operator without growth restrictions for the data. Proceedings of the Edinburgh Mathemat-
ical Society, 53(01):125-141, 2010.

Maria J. Esteban and Michael Loss. Self-adjointness via Hardy-like inequalities. In Gheorghe
Nenciu & Radu Purice Ingrid Beltita, editor, Mathematical results in Quantum Mechanics. Pro-
ceedings of the QMath10 Conference, pages 41-47, 2008.

Christelle Fablet, Carole Toque, Stéphanie Bougeard, and Edwin Diday. Etudes des lésions
pulmonaires chez le porc : une analyse symbolique sur des concepts issus de ’approche classique.
In 42émes Journées de Statistique, 2010.

Jean-Baptiste Fiot, Laurent D. Cohen, Pierrick Bourgeat, Parnesh Raniga, Oscar Acosta, Victor
Villemagne, Olivier Salvado, and Jurgen Fripp. Multimodality Imaging Population Analysis using
Manifold Learning. In Computational Vision and Medical Image Processing: VipIMAGE 2011,
page ISBN 9780415683951, 2011.

Jean-Baptiste Fiot, Laurent D. Cohen, Parnesh Raniga, and Jurgen Fripp. Efficient Lesion Seg-
mentation using Support Vector Machines. In Computational Vision and Medical Image Process-
ing: VipIMAGE 2011, page ISBN 9780415683951, 2011.

Jean-Baptiste Fiot, Jurgen Fripp, and Laurent D. Cohen. Combining Imaging And Clinical Data
In Manifold Learning: Distance-Based And Graph-Based Extensions Of Laplacian Eigenmaps.
In Proc. Figth IEEE International Symposium on Biomedical Imaging (ISBI’12, page ISBI’12,
2012.

Nicolas Forcadel, Zhiping Rao, and Hasnaa Zidani. Optimal control problems of BV trajectories
with pointwise state constraints. In 18th IFAC World Congress, volume 18, 2011.

Ivan Gentil and Cyril Imbert. Logarithmic Sobolev inequalities: regularizing effect of Lévy oper-
ators and asymptotic convergence in the Lévy-Fokker-Planck equation. Stochastics: An Interna-
tional Journal of Probability and Stochastics Processes, 81(3-4):401-414, 2009.

Mireille Gettler Summa, Francesco Palumbo, and Cristina Tortora. Etude comparée de classifi-
cations sur matrices tres creuses et de grandes dimentions. In 42émes Journées de Statistique,
2010.

69



C62]

[C63]

C64]

[C65]

[C66]

[C67]

[C68]

[C69]

[C70]

[C71]

(C72]

[C73]

[C74]

[C75]

Andreea Grigoriu, Catalin Lefter, and Gabriel Turinici. Lyapunov control of Schrodinger equa-
tion:beyond the dipole approximations. In Proc of the 28th IASTED International Conference
on Modelling, Identification and Control, pages 119-123, 2009.

Andreea Grigoriu, Mohamed Belhadj, and Gabriel Turinici. Singular constant control trajectories
and transition degeneracies in a closed 4-level quantum system. Decision and Control (CDC),
49th IEEE Conference, 2010.

M. Gubinelli. Abstract integration, Combinatorics of Trees and Differential Equations. In
Matilde Marcolli Kurusch Ebrahimi-Fard and Walter D. van Suijlekom, editors, Combinatorics
and Physics, pages 135-151. 2011.

Ying Hu, Mi Youn Jung, Ahmed Oukili, Guanyu Yang, Jean-Claude Nunes, Jérome Fehrenbach,
Gabriel Peyré, Marc Bedossa, Limin Luo, Christine Toumoulin, and Laurent D. Cohen. Sparse
reconstruction from a limited projection number of the coronary artery tree in X-ray rotational
imaging. In Proc. Eigth IEEE International Symposium on Biomedical Imaging (ISBI’12), page
ISBI’'12, 2012.

Adrian Ion, Nicole M. Artner, Gabriel Peyré, Salvador B. Lopez Marmol, Walter G. Kropatsch,
and Laurent D. Cohen. 3D Shape Matching by Geodesic Eccentricity. In Proceedings of IEEE
Computer Vision and Pattern Recognition Workshops, 2008 - CVPRW 08 (S3D Workshop),
pages 1-8, 2008.

Adrian Ton, Gabriel Peyré, YIl Haxhimusa, Samuel Peltier, Walter Kropatsch, G., and
Laurent D. Cohen. Shape Matching Using the Geodesic Eccentricity Transform - A Study. In

Markus Vincze Wolfgang Ponweiser, editor, Proceedings of the 31st annual workshop of the Aus-
trian Association for Pattern (OAGM/AAPR), pages 97-104, 2007.

Elyes Jouini and Clotilde Napp. Equilibres a anticipations rationnelles et information incompléte
sur les caractéristiques des autres acteurs. In Collogue AMAMEF, 2007.

Julien Rabin, Gabriel Peyré, Julie Delon, and Bernot Marc. Wasserstein Barycenter and its
Application to Texture Mixing. In Proc. SSVM’11, pages 435—446, 2011.

Maher Kachour, Jalal Fadili, Christophe Chesneau, Charles Dossal, and Gabriel Peyré. The
degrees of freedom of the Lasso in underdetermined linear regression models. In Proc. SPARS
2011, page 56, 2011.

Soleiman Khazaei and Judith Rousseau. Bayesian Nonparametric Inference of decreasing densi-
ties. In 42émes Journées de Statistique, 2010.

Joseph Lehec. Moments of the Gaussian chaos. In Séminaire de Probabilités XLIII, volume 2006,
pages 327-340. 2011.

Hua Li, Anthony Yezzi, and Laurent D. Cohen. 3D Multi-branch Tubular Surface and Centerline
Extraction with 4D Iterative Key Points. In Proc. 12th International Conference on Medical
Image Computing and Computer Assisted Intervention, MICCAI’09, 2009.

Jia Li and Laurent D. Cohen. Reconstruction of 3D Tubular Structures from Cone-Beam Pro-
jections. In Proc. Figth IEEE International Symposium on Biomedical Imaging (ISBI’11), pages
1-4, 2011.

Yvon Maday, Mohamed-Kamel Riahi, and Julien Salomon. Parareal in time intermediate targets
methods for optimal control problem. In Proceedings of Control and Optimization of PDFEs,
Mariatrost, Oct. 10-14 2011, 2012.

70



[C76]

[C77]

[C78]

[C79]

[C80]

(C81]

(C82]

C83]

(C84]

C85]

[C86]

[C87]

C88]

[C89]

[C90]

[CO1]

Yvon Maday and Julien Salomon. A greedy algorithm for the identification of quantum systems.
In Proceedings of the 48th IEEE Conference on Decision and Control, Shangai, 16-18 December
2009, 2009.

Yvon Maday, Julien Salomon, and Kamel Riahi. An intermediate targets method for time paral-
lelization in optimal control. In Proceedings of 7 Control and Optimization of PDEs 7, Mariatrost,
Oct. 10-14 2011,, pages —, 2012.

Sun Makosso Kallyth and Edwin Diday. Analyse en axes principaux de variables symboliques de
type histogramme. In /2émes Journées de Statistique, 2010.

Mauro Mariani. Large Deviations Principles for Perturbed Conservation Laws. In Mathematisches
Forschungsinstitut Oberwolfach, Report No. 42/2007, Large Scale Stochastic Dynamics, 2007.

Pierre Maurel, Jean-Frangois Aujol, and Gabriel Peyré. Locally Parallel Textures Modeling with
Adapted Hilbert Spaces. In Andrew Blake. Daniel Cremers, Yuri Boykov, editor, Proceedings
of the Tth International Conference on Energy Minimization Methods in Computer Vision and
Pattern Recognition, volume 5681/2009, pages 429-442, 2009.

Julien Mille and Laurent D. Cohen. Deformable tree models for 2D and 3D branching structures
extraction. In Proc. MMBIA 2009: IEEE Computer Society Workshop on Mathematical Methods
in Biomedical Image Analysis, 2009.

Julien Mille and Laurent D. Cohen. 3D CTA Image Segmentation With A Generalized Cylinder-
Based Tree Model. In Proc. Seventh IEEE International Symposium on Biomedical Imaging
(ISBI’10), 2010.

Julien Mille, Laurent D. Cohen, and Romuald Boné. Region-based 2D deformable generalized
cylinder for narrow structures segmentation. In Proc. tenth Furopean Conference on Computer
Vision (ECCV’08), 2008.

Jung Miyoun, Gabriel Peyré, and Laurent D. Cohen. Non-local Segmentation and Inpaiting. In
Proc. ICIP’11, 2011.

Jung Miyoun, Gabriel Peyré, and Laurent D. Cohen. Non-local Active Contours. In Proc.
SSVM’11, 2011.

Jung Miyoun, Gabriel Peyré, and Laurent D. Cohen. Texture Segmentation via Non-local Non-
parametric Active Contours. In Proc. EMMCVPR 2011, volume 6819/2011, pages 74-88, 2011.

Clément Mouhot. Quelques résultats d’hypocoercitivité en théorie cinétique collisionnelle. In
Sémin. Fqu. Dériv. Partielles, Ecole Polytech., Palaiseau, volume 16, page 21pp., 2009.

G. Nicholls and R. Ryder. Phylogenetic models for semitic vocabulary. Proceedings of the Inter-
national Workshop on Statistical Modelling, 26, 2011.

Timothy Oleskiw, D., James Elder, and Gabriel Peyré. On Growth and Formlets: Sparse Multi-
Scale Coding of Planar Shape. In Proc. CVPR’10, pages 459-466, 2010.

Stefano Olla. Energy diffusion and superdiffusion in oscillators lattice networks. In Vladas Sido-

ravicious, editor, New Trends in Mathematical Physics: Selected Contributions of the XVih In-
ternational Congress on Mathematical Physics, pages 539546, 2009.

Stefano Olla. Heat equation from microscopic dynamics: a weak coupling approach. In Pavel

Exner, editor, X VIth International Congress on Mathematical Physics, pages 397-400, 2010.

71



[C92]

[CO3]

[C94]

[C95]

[CO6]

[CO7]

[CO8]

[C99]

[C100]

[C101]

[C102]

[C103]

[C104]

[C105)]

[C106]

[C107]

Nizar Ouarti and Gabriel Peyré. Best Basis Denoising with Non-stationary Wavelet Packets. In
Proceedings of ICIP’09, pages 38253828, 2009.

Gabriel Peyré. Non-negative Sparse Modeling of Textures. In Nikos Paragios Fiorella Sgallari,

Almerico Murli, editor, Proceedings of SSVM’07, volume 4485/2008, pages 628-639, 2007.

Gabriel Peyré. Texture Synthesis and Modification with a Patch-Valued Wavelet Transform. In

Nikos Paragios Fiorella Sgallari, Almerico Murli, editor, Scale Space and Variational Methods in
Computer Vision, volume 4485/2008, pages 640651, 2007.

Gabriel Peyré and Jalal Fadili. Learning Analysis Sparsity Priors. In Sampta’11, pages —, 2011.

Gabriel Peyré and Jalal Fadili. Group Sparsity with Overlapping Partition Functions. In Proc.

EUSIPCO 2011, pages 303-307, 2011.

Gabriel Peyré, Jalal Fadili, and Christophe Chesneau. Adaptive Structured Block Sparsity Via
Dyadic Partitioning. In Proc. EUSIPCO 2011, pages 1455-1459, 2011.

Gabriel Peyré, Jalal Fadili, and Julien Rabin. Wasserstein Active Contours. In Proc. ICIP’12,
2012.

Gabriel Peyré, Jalal Fadili, and Jean Luc Starck. Learning Adapted Dictionaries for Geometry
and Texture Separation. In Manos Papadakis Dimitri Van De Ville, Vivek K. Goyal, editor,
Proceedings of SPIE, Wavelets XII, volume 6701, page 67011T, 2007.

Gabriel Peyré, Erwan Le Pennec, Charles Dossal, and Stéphane Mallat. Geometric Estimation
with Orthogonal Bandlet Bases. In Manos Papadakis Dimitri Van De Ville, Vivek K. Goyal,
editor, Proceedings of SPIE, the International Society for Optical Engineering, volume 6701,
pages 67010M.1-67010M.10, 2007.

Raphael Prevost, Laurent D. Cohen, Anne-Marie Tissier, Jean-Michel Corréas, and Roberto Ar-
don. Segmentation du rein et des lésions rénales en échographie de contraste 3D. In Journées
Francaises de Radiologie 2011, 2011.

Raphaél Prevost, Laurent D. Cohen, Jean-Michel Corréas, and Roberto Ardon. Automatic
detection and segmentation of renal lesions in 3D contrast-enhanced ultrasound images. In
Sébastien Ourselin David R. Haynor, editor, SPIE Proceedings Vol. 8314, Medical Imaging 2012:
Image Processing, volume 8314, page 83141D, 2012.

Raphaél Prevost, Benoit Mory, Jean-Michel Corréas, Laurent D. Cohen, and Roberto Ardon.
Kidney detection and real-time segmentation in 3D contrast-enhanced ultrasound images. In
Andrés Santos Alejandro Frangi, editor, Biomedical Imaging: Nano to Macro, 2012. 9th IEEE
International Symposium on, 2012.

Mickaél Péchaud, Gabriel Peyré, and Renaud Keriven. Extraction of Tubular Structures over an
Orientation Domain. In Proceedings of CVPR’09, 2009.

Julien Rabin, Julie Delon, Yann Gousseau, and Lionel Moisan. MAC-RANSAC: a robust algo-
rithm for the recognition of multiple objects. In Proceedings of 3SDPTV 2010, page 051, 2010.

Julien Rabin, Julie Delon, Yann Gousseau, and Lionel Moisan. MAC-RANSAC : reconnaissance
automatique d’objets multiples. In In Proceedings of RFIA’2010, page online, 2010.

Julien Rabin and Gabriel Peyré. Wasserstein Regularization of Imaging Problems. In Proceedings
of ICIP’11, 2011.

72



[C108]

[C109]

[C110]

[C111]

[C112]

[C113]

[C114]

[C115]

[C116]

[C117]

[C118]

[C119]

[C120]

[C121]

Julien Rabin, Gabriel Peyré, and Laurent D. Cohen. Geodesic Shape Retrieval via Optimal Mass
Transport. In Proc. 11th European Conference on Computer Vision, volume 6315/2010, pages
771-784, 2010.

Christian P. Robert. Simulation in Statistics. Proceedings of the 2011 Winter Simulation Con-
ference 2011.

Christian P. Robert and D. Wraith. Computational methods for Bayesian model choice. Pro-
ceedings of MaxEnt 2009, July 05-10, 2009, American Institute of Physics, 2009.

Youssef Rouchdy and Laurent D. Cohen. Image Segmentation by Geodesic Voting. Application
to the Extraction of Tree Structures from Confocal Microscope Images. In Proceedings of 19th
IAPR/IEEE International Conference on Pattern Recognition ICPR 2008, page ICPR 2008, 2008.

Youssef Rouchdy and Laurent D. Cohen. The shading zone problem in geodesic voting and its
solutions for the segmentation of tree structures. Application to the segmentation of Microglia
extensions. In Proc. MMBIA 2009: IEEE Computer Society Workshop on Mathematical Methods
in Biomedical Image Analysis, 2009.

Youssef Rouchdy and Laurent D. Cohen. A geodesic Voting Shape Prior To Constrain the Level
Set Evolution for the Segmentation of Tubular Trees. In Proc. of 3rd International Conference
on Scale Space Methods and Variational Methods in Computer Vision (SSVM’11), 2011.

Youssef Rouchdy and Laurent D. Cohen. Retinal blood vessel segmentation using geodesic voting
methods. In ISBI 2012, 2012.

Nicolas Schmidt, Gabriel Peyré, Yves Frégnac, and Per Roland. Separation of Traveling Waves in
Cortical Networks Using Optical Imaging. In Proc. IEEFE International Symposium on Biomedical
Imaging 2010, pages 868-871, 2010.

Oudom Somphone and Sherif Makram-Ebeid. Non-Rigid Image Registration using a Hierarchical
Partition of Unity Finite Element Method. In ICCV 07, 2007.

Oudom Somphone, Sherif Makram-Ebeid, and Laurent D. Cohen. Image Registration with a Par-
tition of Unity Finite Element Method. In International Conference on Nonconvex programming:
local and global approaches, Theory, Algorithms and Applications, NPC"0, 2007.

Oudom Somphone, Sherif Makram-Ebeid, and Laurent D. Cohen. Robust image registration
based on a Partition of Unity Finite Element Method. In Biomedical Imaging: From Nano to
Macro, 2008. ISBI 2008. 5th IEEE International Symposium on, pages 1123-1126, 2008.

Oudom Somphone, Benoit Mory, Sherif Makram-Ebeid, and Laurent D. Cohen. Prior-Based
Piecewise-Smooth Segmentation by Template Competitive Deformation Using Partitions of Unity.
In Lecture Notes In Computer Science;. Proceedings of the 10th European Conference on Com-
puter Vision: Part III, volume 5304, pages 628-641, 2008.

Myriam Touati, Mohamed Rahal, Filipe Afonso, and Edwin Diday. Le logiciel SODAS : avancées
récentes Un outil pour analyser et visualiser des données symboliques. In Fabrice Guillet
et Brigitte Trousse, editor, RNTI E11 FExtraction et Gestion des Connaissances EGC’2008, vol-
ume 1, pages 239,240, 2008.

Gabriel Turinici. Control-theoretic framework for a quasi-Newton local volatility surface inver-
sion. In Computational methods in science and engineering: Advances in Computational Science:
Lectures presented at the International Conference on Computational Methods in Sciences and
Engineering 2008 (ICCMSE 2008), volume 1148, pages 254-257, 20009.

73



[C122]

[C123]

[C124]

Gabriel Turinici and Marc Laillat. Cross-currency smile calibration. In K.M. Hangos, editor,
Proceedings of the Modelling, Identification and Control IASTED Conference, February 16 — 18,
2009, Innsbruck, Austria, pages 130-132, 2009.

Samuel Vaiter, Charles Deledalle, Gabriel Peyré, Jalal Fadili, and Charles Dossal. The Degrees

of Freedom of the Group Lasso. In Proc. ICML’12 Workshops, 2012, 2012.

Gui-Song Xia, Sira Ferradans, Gabriel Peyré, and Jean-Francois Aujol. Compact Representations
of Stationary Dynamic Textures. In Proc. ICIP’12, 2012.

3.5 Edition of a book or a review
[EB1] Stefano Olla, Frangois Golse, Cédric Villani, and Fraydoun Rezakhanlou. Entropy methods for

the Boltzman FEquation. Springer-Verlag, 2008.

[EB2] Christian P. Robert and Kerrie L. Mengersen. Exact Bayesian Analysis of Mixtures. 2010.

3.6 Scientific books (or chapters)

[SB1]

[SB2]
[SB3]

[SBA4]

[SB5]

[SB6]

[SB7]

[SBS]

[SBY]

[SB10]

Christophe Andrieu, Simon Barthelme, Nicolas Chopin, Julien Cornebise, Arnaud Doucet,
Mark Girolami, Ioannis Kosmidis, Ajay Jasra, Anthony Lee, Jean-Michel Marin, Pierre Pudlo,
Christian P. Robert, Mohammed Sedki., and Sumeetpal S. Singh. Some discussions of D. Fearn-
head and D. Prangle’s Read Paper ” Constructing summary statistics for approximate Bayesian
computation: semi-automatic approximate Bayesian computation”. J. Royal Statistical Society
Series B, 2012.

B. Goldfarb and C. Pardoux. Introduction a la méthode statistique, 6° édition. 2011.

Simon Barthelme, Magali Beffy, Nicolas Chopin, Arnaud Doucet, Pierre Jacob, Adam M.
Johansen, Jean-Michel Marin, and Christian P. Robert. Discussions on ”Riemann manifold
Langevin and Hamiltonian Monte Carlo methods”. 2010.

Patrice Bertrand and Ghazi Bel Mufti. Stability measures for assessing a partition and its clus-
ters: application to symbolic data sets. In M. Noirhomme-Fraiture (Co-Editor) E. Diday (Edi-
tor), editor, Symbolic Data Analysis and the SODAS Software., pages 263-278. 2008.

René A. Carmona, Ivar Ekeland, Arturo Kohatsu-Higa, Jean-Michel Lasry, Pierre-Louis Lions,
Huyén Pham, and Erik Taflin. Paris-Princeton Lectures on Mathematical Finance 2004, volume
1919 of Lecture Notes in Mathematics. Springer, Berlin, 2007. Edited by Carmona, E. Cinlar,
Ekeland, E. Jouini, J. A. Scheinkman and N. Touzi.

Isabelle Catto. Hartree-Fock type models. In B. Engquist, editor, Encyclopedia of Applied and
Computational Mathematics. 2012.

Isabelle Catto. Mathematical modelling of quantum crystals. In B. Engquist, editor, Encyclo-
pedia of Applied and Computational Mathematics. 2012.

Stéphane Crepey, Olivier Guéant, David Hobson, Monique Jeanblanc, Jean-Michel Lasry, and
Pierre-Louis Lions. Lecture Notes in Mathematics. 2011.

Edwin Diday and Monique Noirhomme-Fraiture. Symbolic Data Analysis and the SODAS Soft-
ware. 2008.

Pierre Jacob, Nicolas Chopin, Christian P. Robert, and Havard Rue. Comments on ”Particle
Markov chain Monte Carlo” by C. Andrieu, A. Doucet, and R. Hollenstein. J. Royal Statistical
Society, 2010.

74



[SB11]
[SB12]

[SB13]

[SB14]

[SB15]

[SB16]

[SB17]

[SB1§]

[SB19]

Elyes Jouini. Dans I’ame des investisseurs. In Repenser I’Economie, pages 111-120. 2012.

J.M. Marin and Christian Robert. Bayesian Core: A practical approach to computational
Bayesian statistics. Springer-Verlag, New York, 2007.

Miquel Oliu-Barton and Guillaume Vigeral. A uniform Tauberian theorem in optimal control.
In Annals of the International Society of Dynamic Games vol 12 : Advances in Dynamic Games.
2012.

Stefano Olla, Tomasz Komorowski, and Claudio Landim. Fluctuations in Markov Processes,
Grundlehren der mathematischen Wissenschaften, volume 345. Springer-Verlag, 2012.

Christian Robert. Monte Carlo Methods in Statistics, in International Encyclopedia of Statis-
tical Science, Ed. Lovric, Miodrag, Springer Verlag, Berlin 2009.

Christian P. Robert. Bayesian computational methods. In W. Héardle J. Gentle and Y. Mori,
editors, Handbook of Computational Statistics. Springer-Verlag, 2010.

Christian P. Robert and Jean-Michel Marin. On computational tools for Bayesian data analysis.
In K. Bockner, editor, Rethinking Risk Measurement and Reporting. 2010.

Christian P. Robert, Jean-Michel Marin, and Judith Rousseau. Bayesian Inference. In
K. Bocker, editor, Rethinking Risk Measurement and Reporting. 2010.

Christian P. Robert and Judith Rousseau. On Bayesian Data Analysis. In ”Bayesian Methods
and Expert Elicitation”, Risk Book, London, 2010.

3.7 Popularizing books (or chapters)

[PB1]
[PB2]

[PB3]

Gabriel Turinici. Quantum control. HAL, 2011.

Gabriel Turinici. Comment le laser transforme les molécules. Les Dossiers de la Recherche,
38:54-58, 2010.

Gabriel Turinici. Controéler les molécules. In Comité International des Jeux Mathématiques,
editor, Maths Chimie Express, pages 35-39. 2011.

3.8 Other productions (databases, patents, softwares, expert reports, etc)

[OP1]

[OP2]

[OP3]

[OP4]

[OP5]

Laurent D. Cohen and Ron Kimmel. Using deformable surface registration for vessel segmenta-
tion on computed tomography angiography. In Israel-France Seminar on Medical and Biological
Imaging, Haut Conseil pour la Recherche et la Coopération Scientifique et Technologique, Min-
istére de I’Enseignement Supérieur et de la Recherche, Paris.

Sophie Donnet. Review of ” Monte Carlo Simulation for the Pharmaceutical Industry: Concepts,
Algorithms, and Case Studies” by Mark Chang. International Statistical Review, 80(1):186-187,
2012.

Ron Kimmel, Nir Sochen, Laurent D. Cohen, and Fethallah Benmansour. Using deformable
surface registration for vessel segmentation on computed tomography angiography. In French-
Israeli Cooperation Seminar on Medical and Biological Imaging, 2007.

Julien Mille and Laurent D. Cohen. Reconstruction de structures arborescentes par chemins
minimaux et bande deformable. In Proc. GRETSI’09, page GRETSI’09, 2009.

Christian Robert. Comments on: Natural Induction: An Objective Bayesian Approach. RAC-
SAM, 103(1):149-150, 2009.

75



[OP6]
[OP7]
[OPS]
[OPY]

[OP10]

Christian Robert. Book reviews, Fall 2011. Technical report, 2011.

Christian Robert. Book reviews, Winter 2012. Technical report, 2011.

Christian Robert. Principles of Uncertainty, by J.B. Kadane: A review, 2012. To appear.

Christian P. Robert. Error and Inference: an outsider stand on a frequentist philosophy, 2012.
Theory and Decision; March 2012.

Christian Robert. Book reviews, Summer 2012. CHANCE, 2012. To appear.

3.9 Unpublished papers (preprints)

[Prl]

[Pr2]

[Pr3]

[Pr4]

[Pr5]

[Pr6]

[Pr7]

[Prg]

[Pr9]

[Pr10]

[Prl1]

[Pr12]

[Pr13]

[Pr14]

[Pr15]

Romain Allez and Jean-Philippe Bouchaud. Eigenvector dynamics: theory and some applica-
tions. ArXiv e-prints, 2011.

Romain Allez and Jean-Philippe Bouchaud. Eigenvector dynamics: general theory and some
applications. ArXiv e-prints, 2012.

Romain Allez, Jean-Philippe Bouchaud, and Alice Guionnet. Invariant $\beta$-ensembles and
the gauss-wigner crossover. ArXiv e-prints, 2012.

Romain Allez and Alice Guionnet. A diffusive matrix model for invariant $\beta$-ensembles.
ArXiv e-prints, 2012.

Romain Allez, Rémi Rhodes, and Vincent Vargas. Marchenko pastur type theorem for indepen-
dent mrw processes: convergence of the empirical spectral measure. ArXiv e-prints, 2011.

Cristina Butucea, Mohamed Hebiri, Pierre Alquier and Katia Meziani Rank penalized estimation
of a quantum system. Preprint, 2012.

Pierre Alquier and Olivier Wintenberger. Fast rates in learning with dependent observations.
2012.

Ana Arribas-Gil, Karine Bertin, Cristian Meza, and Vincent Rivoirard. Lasso-type estimators
for Semiparametric Nonlinear Mixed-Effects Models Estimation. 2012.

Julien Barral, Xiong Jin, Rémi Rhodes, and Vincent Vargas. Gaussian multiplicative chaos and
KPZ duality. 2012.

Ghazi Bel Mufti, Patrice Bertrand, and Lassad El Moubarki. Decomposition of the rand index
in order to assess both the stability and the number of clusters of a partition. 2012.

Giuseppe Benedetti, Luciano Campi, Jan Kallsen, and Johannes Muhle-Karbe. On the existence
of shadow prices. 2011.

Patrick Bernard and Maxime Zavidovique. Regularization of subsolutions in discrete weak KAM
theory. 2012.

Cedric Bernardin and Frangois Huveneers. Small perturbation of a disordered harmonic chain
by a noise and an anharmonic potential. 2011.

Patrice Bertrand and Diatta Jean. Correspondences between Pre-pyramids, Pyramids and
Robinsonian Dissimilarities. 2012.

Lynne Billard, Ahlame Douzal-Chouakria, and Edwin Diday. Symbolic principal component for
interval-valued observations. 2008.

76



[Pr16]

[Pr17]

[Pr18§]

[Pr19]

[Pr20]

[Pr21]

[Pr22]

[Pr23]

[Pr24]

[Pr25]

[Pr26]

[Pr27]

[Pr2§]

[Pr29]

[Pr30]

[Pr31]

[Pr32]

[Pr33]

[Pr34]

Omer Biran. Strategic Collusion in Auctions with Externalities. 2010.

Omer Biran. Core stable bidding rings in independent private value auctions with externalities.
2011.

Frangois Bolley, Ivan Gentil, and Arnaud Guillin. Convergence to equilibrium in Wasserstein
distance for Fokker-Planck equations. 2011.

Francgois Bolley, Ivan Gentil, and Arnaud Guillin. Uniform convergence to equilibrium for gran-
ular media. 2012.

Luke Bornn, Pierre Jacob, Pierre Del Moral, and Arnaud Doucet. An Adaptive Interacting
Wang-Landau Algorithm for Automatic Density Exploration. 2011.

Bruno Bouchard and Ngoc Minh Dang. Generalized stochastic target problems for pricing and
partial hedging under loss constraints - Application in optimal book liquidation. 2010.

Bruno Bouchard and Marcel Nutz. Weak Dynamic Programming for Generalized State Con-
straints. 2011.

Bruno Bouchard and Erik Taflin. No-arbitrage of second kind in countable markets with pro-
portional transaction costs. 2010.

Bruno Bouchard and Vu Than Nam. A stochastic target approach for P&L matching problems.
2011.

Xavier Bry, Thomas Verron, and Pierre Cazes. A multiple covariance approach to PLS regression
with several predictor groups: Structural Equation Exploratory Regression. 2008.

Luciano Campi, Umut Cetin, and Albina Danilova. Explicit construction of a dynamic Bessel
bridge of dimension 3. 2010.

Luciano Campi, Elyes Jouini, and Vincent Porte. Efficient trading strategies in financial markets
with proportional transaction costs. 2011.

Juan F. Campos and Jean Dolbeault. Asymptotic estimates for the parabolic-elliptic Keller-Segel
model in the plane. Technical report, 2012.

Juan F. Campos and Jean Dolbeault. A functional framework for the Keller-Segel system:
logarithmic Hardy-Littlewood-Sobolev and related spectral gap inequalities. Technical report,
2012.

Pierre Cardaliaguet, Guillaume Carlier, and Bruno Nazaret. Geodesics for a class of distances
in the space of probability measures. 2012.

Guillaume Carlier and Rose-Anne Dana. Pareto optima and equilibria when preferences are
incompletely known. 2011.

Kleber Carrapatoso. Quantitative and qualitative Kac’s chaos on the Boltzmann’s sphere. 2012.

Frédéric Charve and Boris Haspot. Existence of global strong solution and vanishing capillarity-
viscosity limit in one dimension for the Korteweg system. 2011.

Laurent Chevillard, Rémi Rhodes, and Vincent Vargas. Gaussian multiplicative Chaos for sym-
metric isotropic matrices. July 2012.

7



[Pr35]

[Pr36]

[Pr37]

[Pr38]

[Pr39]

[Pr40]

[Pr41]

[Pr42]

[Prd3]

[Prd4]

[Pr45]

[Pr46]

[Prd7]

[Prds]

[Pr49]

[Pr50]

[Pr51]

[Pr52]

[Pr53]

Nicolas Chopin, Andrew Gelman, Kerrie L. Mengersen, and Christian P. Robert. In praise of
the referee. 2012.

Nicolas Chopin, Pierre E. Jacob, and Omiros Papaspiliopoulos. SMC?: A sequential Monte
Carlo algorithm with particle Markov chain Monte Carlo updates. 2011.

Patrick Ciarlet, Guillaume Legendre, and Serge Nicaise. Time-domain study of the Drude-Born-
Fedorov model for a class of heterogeneous chiral materials. 2009.

Francisco De A. T. De Carvalho, Patrice Bertrand, and Filipe De Melo, M. Batch self-organizing
maps based on city-block distances for interval variables. 2012.

Charles-Alban Deledalle, Samuel Vaiter, Gabriel Peyré, Jalal Fadili, and Charles Dossal. Risk
estimation for matrix recovery with spectral regularization. 2012.

Jean Dolbeault and Maria J. Esteban. A scenario for symmetry breaking in Caffarelli-Kohn-
Nirenberg inequalities. 2012.

Jean Dolbeault, Axel Klar, Clément Mouhot, and Christian Schmeiser. Exponential rate of
convergence to equilibrium for a model describing fiber lay-down processes. 2012.

Jean Dolbeault, Bruno Nazaret, and Giuseppe Savaré. From Poincaré to logarithmic Sobolev
inequalities: a gradient flow approach. 2011.

Jean Dolbeault and Giuseppe Toscani. Improved interpolation inequalities relative entropy and
fast diffusion equations. 2011.

Sophie Donnet and Adeline Samson. EM algorithm coupled with particle filter for maximum
likelihood parameter estimation of stochastic differential mixed-effects models. 2011.

Abdelmalek Drici and Boris Haspot. Remarks on global controllability for the shallow-water
system with two control forces. 2012.

Bertrand Duplantier, Rémi Rhodes, Scott Sheffield, and Vincent Vargas. Critical Gaussian Mul-
tiplicative Chaos: Convergence of the Derivative Martingale. 1 figure; revised version DMS
064558 and OISE 0730136.

Romuald Elie and Idris Kharroubi. Adding constraints to BSDEs with Jumps: an alternative to
multidimensional reflections. 2011.

Romuald Elie and Idris Kharroubi. BSDE representations for optimal switching problems with
controlled volatility. 2011.

J. Escher, M. Hillairet, Ph. Laurencot, and C. Walker. Weak solutions to a thin film model with
capillary effects and insoluble surfactant.

Maria J. Esteban. Une revue sur quelques inégalités fonctionnelles et les propriétés de symétrie
pour leurs fonctions extrémales. 2012.

Maria J. Esteban and Simona Rota Nodari. Symmetric ground states for a stationary relativistic
mean-field model for nucleons in the nonrelativistic limit. 2012.

Nadine Even and Stefano Olla. Hydrodynamic Limit for an Hamiltonian System with Boundary
Conditions and Conservative Noise. 2010.

J. Féjoz The normal form of Moser and applications. 2012.

78



[Pr54]

[Pr55]

[Pr56]

[Pr57]

[Pr58]

[Pr59]

[Pr60]

[Pr61]

[Pr62]

[Pr63]

[Pr64]

[Pr65]

[Pr66]

[Pr67]

[Pr68]

[Pr69]

[Pr70]

[Pr71]

[Pr72]

J. Féjoz, M. Guardia, V. Kaloshin and P. Roldén, Diffusion along mean motion resonance in the
restricted planar three-body problem. 2012.

Nicolas Forcadel and Carole Le Guyader. A short time existence/uniqueness result for a nonlocal
topology-preserving segmentation model. 2010.

Nicolas Forcadel, Zhiping Rao, and Hasnaa Zidani. State-constrained optimal control problem
of impulsive differential equations. 2011.

Frangoise Forges and Vincent Iehlé. Essential data, budget sets and rationalization to appear in
Economic Theory, 2012.

Ilaria Fragala, Filippo Gazzola, and Jimmy Lamboley. Sharp bounds for the p-torsion of convex
planar domains. 2011.

Elisabeth Gassiat and Judith Rousseau. On the asymptotic behaviour of the posterior distribu-
tion in hidden Markov Models. 2012.

Paul Gassiat, Idris Kharroubi, and Huyen Pham. Time discretization and quantization methods
for optimal multiple switching problem, 2011.

Andrew Gelman and Christian P. Robert. “Not only defended but also applied”: A look back
at Feller’s take on Bayesian inference. 2010.

Mireille Gettler Summa, Francesco Palumbo, and Cristina Tortora. Factorial PD-Clustering.
2011.

Olivier Glass and Thierry Horsin. Prescribing the motion of a set of particles in a 3D perfect
fluid. 2011.

Olivier Glass and Franck Sueur. On the motion of a rigid body in a two-dimensional irregular
ideal flow. 2011.

Olivier Glass and Franck Sueur. Uniqueness results for weak solutions of two-dimensional fluid-
solid systems. 2012.

Olivier Glass and Franck Sueur. Smoothness of the flow map for low-regularity solutions of the
Camassa-Holm equations. 2012.

Olivier Glass and Franck Sueur. Low regularity solutions for the two-dimensional "rigid body +
incompressible Euler” system. 2012.

Philippe Gravejat, Christian Hainzl, Mathieu Lewin, and Eric Séré. Construction of the Pauli-
Villars-regulated Dirac vacuum in electromagnetic fields. Technical report, 2012.

Andreea Grigoriu, Herschel Rabitz, and Gabriel Turinici. Controllability of open quantum sys-
tems. 2012.

Maria Pia Gualdani, Stéphane Mischler, and Clément Mouhot. Factorization for non-symmetric
operators and exponential H-theorem. 2010.

Bénédicte Haas and Victor Rivero, Manuel. Quasi-stationary distributions and Yaglom limits of
self-similar Markov processes. 2011.

Boris Haspot. Existence of global strong solutions for the shallow-water equations with large
initial data. 2011.

79



[Pr73]

[Pr74]

[Pr75]
[Pr76]

[Pr77]

[Pr78]
[Pr79]

[Pr80]

[Pr81]
[Pr82]

[Pr83]

[Pr8d]

[Pr85]

[Pr86]

[Pr87]

[Pr8g]

[Pr89)]
[Pr90]

[Pr91]

[Pr92]
[Pro3]
[Pr94]

Boris Haspot. Regularity of weak solutions of the compressible barotropic Navier-Stokes equa-
tions. 2011.

Boris Haspot. Global existence of strong solution for shallow water system with large initial data
on the irrotational part. 2012.

Maxime Hauray and Stéphane Mischler. On Kac’s chaos and related problems. 2012.

Matthieu Hillairet and Pierre Raphaél. Smooth type II blow up solutions to the four dimensional
energy critical wave equation. 2010.

Ulrich Horst, Ying Hu, Peter Imkeller, Anthony Reveillac, and Jianing Zhang. Forward-backward
systems for expected utility maximization. 2011.

Frangois Huveneers. Energy fluctuations in simple conduction models. 2012.

Francois Huveneers. Thermal conductivity of disordered lattices in the weak coupling regime.
2012.

Pierre Jacob and Robin Ryder. The Wang-Landau algorithm reaches the Flat Histogram crite-
rion in finite time. 2011.

Elyes Jouini and Clotilde Napp. Cognitive biases and the representative agent. 2009.

Idris Kharroubi and Thomas Lim. A decomposition approach for the discrete-time approximation
of FBSDEs with a jump I : the Lipschitz case. 2011.

Tomasz Komorowski, Stefano Olla, and Lenya Ryzhik. Asymptotics of the solutions of the
stochastic lattice wave equation. 2012.

Willem Kruijer and Judith Rousseau. Bayesian semi-parametric estimation of the long-memory
parameter under FEXP-priors. 2012.

Aimé Lachapelle. Human Crowds and Groups Interactions: a Mean Field Games Approach.
2010.

Hubert Lacoin, Francgois Simenhaus and Fabio Lucio Toninelli. Zero-temperature 2D Ising model
and anisotropic curve-shortening flow. 2011.

Hubert Lacoin. Approximate Lifshitz law for the zero-temperature stochastic Ising in any di-
mension. 2011.

Hubert Lacoin. On the two dimensional supercritical percolation cluster, the number of self-
avoiding paths is much smaller than expected. 2012.

Hubert Lacoin. The scaling limit of polymer dynamics in the pinned phase. 2012.

Jean-Michel Lasry, Pierre-Louis Lions, and Olivier Guéant. Application of Mean Field Games
to Growth Theory. 2008.

Philippe Laurent, Herschel Rabitz, Julien Salomon, and Gabriel Turinici. Control through op-
erators for quantum chemistry. 2012.

Loic Le Treust. Existence of nodal solutions for Dirac field with fractional nonlinearity. 2011.
Joseph Lehec. A stochastic formula for the entropy and applications. 2011.

Antoine Levitt. Best constants in Lieb-Thirring inequalities: a numerical investigation. 2012.

80



[Pr95]

[Pro6]

[Pr97]
[Prog]

[Pr99]

[Pr100]

[Pr101]

[Pr102]

[Pr103]

[Pr104]

[Pr105]
[Pr106]

[Pr107]
[Pr10g]

[Pr109]

[Pr110]
[Pri11]

[Pr112]

[Pr113]

[Pr114]

[Pr115]

[Pr116]

Pierre-Louis Lions, Benoit Perthame, and Panagiotis E. Souganidis. Stochastic averaging lemmas
for kinetic equations. Technical report, 2012.

Emmanuel Lépinette and Tuan Tran Quoc. Approximate hedging in a local volatility model
with proportional transaction costs. 2012.

Vito Mandorino. Connecting orbits for families of Tonelli Hamiltonians. 2011.

J. M. Marin, N. Pillai, C. P. Robert, and J. Rousseau. Relevant statistics for Bayesian model
choice. 2011.

Ross Mcvinish, Kerrie Mengersen, Darfiana Nur, Judith Rousseau, and Chantal Guihenneuc-
Jouyaux. Recentered importance sampling with applications to Bayesian model validation. 2012.

K. L. Mengersen, P. Pudlo, and Christian Robert, P. Approximate Bayesian computation via
empirical likelihood. 2012.

Thomas Mikosch and Olivier Wintenberger. Precise large deviations for dependent regularly
varying sequences. 2012.

Jean-Marie Mirebeau. Anisotropic Fast-Marching on cartesian grids using Lattice Basis Reduc-
tion. 2012.

Jean-Marie Mirebeau. On the Accuracy of Anisotropic Fast Marching. 2012.

Stéphane Mischler. Introduction aux limites de champ moyen pour des systemes de particules.
2011.

Stéphane Mischler. Le programme de Kac sur les limites de champ moyen. June 2011.

Stéphane Mischler, Clément Mouhot, and Bernt Wennberg. A new approach to quantitative
propagation of chaos for drift, diffusion and jump processes. 2011.

Adrien Nguyen Huu. A note on super-hedging for investor-producers. 2012.

Timothée Papin and Gabriel Turinici. Valuation of the prepayment option of a perpetual cor-
porate loan. 2011.

Thanh Mai Pham Ngoc and Vincent Rivoirard. The dictionary approach for spherical deconvo-
lution. 2011.

Hugo Raguet, Jalal Fadili, and Gabriel Peyré. Generalized Forward-Backward Splitting. 2011.

Anthony Reveillac. Weak martingale representation for continuous Markov processes and appli-
cation to quadratic growth BSDEs. 2011.

Rémi Rhodes, Julien Sohier, and Vincent Vargas. Star-scale invariant random measures. 2012.

Rémi Rhodes, Vincent Vargas, and Jean-Christophe Domenge. Forecasting volatility in the pres-
ence of Leverage Effect. 2010.

Vincent Rivoirard and Judith Rousseau. Bernstein Von Mises Theorem for linear functionals of
the density. 2011.

Vincent Rivoirard and Judith Rousseau. Posterior concentration rates for infinite dimensional
exponential families. 2011.

Christian P. Robert. Simulation of truncated normal variables. 2009.

81



[Pr117] Christian P. Robert. An attempt at reading Keynes’ Treatise on Probability. 2010.

[Pr118] Christian P. Robert. First moments of the truncated and absolute Student’s variates. 2011.

[Pr119] Christian P. Robert and George Casella. Introducing Monte Carlo Methods with R Solutions to
Odd-Numbered Exercises. 2010.

[Pr120] Christian P. Robert and Jean-Michel Marin. Bayesian Core: The Complete Solution Manual.
2009.

[Pr121] Judith Rousseau, Nicolas Chopin, and Brunero Liseo. Bayesian nonparametric estimation of the
spectral density of a long or intermediate memory Gaussian process. 2010.

[Pr122] Judith Rousseau and Willem Kruijer. Adaptive Bayesian Estimation of a spectral density. 2011.

[Pr123] Filippo Santambrogio and Frangois-Xavier Vialard. A semi derivation lemma on BV functions.
2008.

[Pr124] Rabah Tahraoui. Anisotropic asymptotic behaviour for second order differential operators in
non-divergential form. 2011.

[Pr125] José Trashorras. Large Deviations for a matching problem related to the oo-Wasserstein distance.
2011.

[Pr126] José Trashorras and Olivier Wintenberger. Large deviations for bootstrapped empirical mea-
sures. 2010.

[Pr127] Samuel Vaiter, Charles Deledalle, Gabriel Peyré, Charles Dossal, and Jalal Fadili. Local Behavior
of Sparse Analysis Regularization: Applications to Risk Estimation. Technical report, 2012.

[Pr128] Samuel Vaiter, Gabriel Peyré, Charles Dossal, and Jalal Fadili. Robust Sparse Analysis Regu-
larization. Technical report, 2011.

[Pr129] Frangois-Xavier Vialard. Extension to Infinite Dimensions of a Stochastic Second-Order Model
associated with the Shape Splines. 2010.

[Pr130] Guillaume Vigeral. Iterated monotonic nonexpansive operators and asymptotic properties of
zero-sum stochastic games.

[Pr131] Yannick Viossat. Deterministic monotone dynamics and dominated strategies. 2011.

[Pr132] Than Nam Vu. Optimal control of direction of reflection for jump diffusions. 2011.

[Pr133] Olivier Wintenberger and Sixiang Cai. Parametric inference and forecasting in continuously
invertible volatility models. 2011.

3.10 Articles published prior to the arrival at CEREMADE

[AP1] Jean-Marie Aubry, Cristina Butucea, and Katia Meziani. State estimation in quantum homo-
dyne tomography with noisy data. Inverse Problems, 25(1):015003, 22, 2009.

[AP2] Florent Autin, Erwan Le Pennec, Jean-Michel Loubes, and Vincent Rivoirard. Maxisets for
model selection. Constr. Approz., 31(2):195-229, 2010.

[AP3] Yuliya Babenko, Tatyana Leskevich, and Jean-Marie Mirebeau. Sharp asymptotics of the Lp
approximation error for interpolation on block partitions. Numerische Mathematik / Numerical
Mathematics, 117(3):397-423, 2011.

82



[AP4]

[APS]

[AP6]

[AP7]

[APS]

[AP9]

[AP10]

[AP11]

[AP12]

[AP13]

[AP14]

[AP15]

[AP16]

[AP17]

[AP18]

[AP19]

Guy Barles, Pierre Cardaliaguet, Olivier Ley, and Régis Monneau. Global existence results and
uniqueness for dislocation equations. SIAM J. Math. Anal., 40(1):44-69, 2008.

Guy Barles, Pierre Cardaliaguet, Olivier Ley, and Aurélien Monteillet. Existence of weak so-
lutions for general nonlocal and nonlinear second-order parabolic equations. Nonlinear Anal.,
71(7-8):2801-2810, 2009.

Guy Barles, Pierre Cardaliaguet, Olivier Ley, and Aurélien Monteillet. Uniqueness results for
nonlocal Hamilton-Jacobi equations. J. Funct. Anal., 257(5):1261-1287, 20009.

Guy Barles and Cyril Imbert. Second-order elliptic integro-differential equations: viscosity
solutions’ theory revisited. Ann. Inst. H. Poincaré Anal. Non Linéaire, 25(3):567-585, 2008.

Karine Bertin, Erwan Le Pennec, and Vincent Rivoirard. Adaptive Dantzig density estimation.
Ann. Inst. Henri Poincaré Probab. Stat., 47(1):43-74, 2011.

Karine Bertin and Vincent Rivoirard. Maxiset in sup-norm for kernel estimators. TEST,
18(3):475-496, 2009.

Patrice Bertrand. On Lower-Maximal Paired-Ultrametrics. In G. Cucumel F. de Carvalho
P. Brito, P. Bertrand, editor, Selected Contributions in Data Analysis and Classification, pages
455-464. 2007.

Samuel Biton, Pierre Cardaliaguet, and Olivier Ley. Nonfattening condition for the generalized
evolution by mean curvature and applications. Interfaces and Free Boundaries, 10(1):1-14,
2008.

F Bolley and J. A. Carrillo. Tanaka theorem for inelastic maxwell models. Comm. Math. Phys.,
276(2):287-314, 2007.

Frangois Bolley. Separability and completeness for the Wasserstein distance. Séminaire de
Probabilités XLI, Lecture notes in mathematics, 1934:371-377, 2008.

Francois Bolley, Arnaud Guillin, and Cédric Villani. Quantitative concentration inequalities for
empirical measures on non-compact spaces. Probability Theory and Related Fields, 137:541-593,
2007.

Alessio Brancolini, Giuseppe Buttazzo, Filippo Santambrogio, and Eugene Stepanov. Long-
term planning versus short-term planning in the asymptotical location problem. ESAIM Control
Optim. Cale. Var., 15(3):509-524, 2009.

Tanguy Briangon and Jimmy Lamboley. Regularity of the optimal shape for the first eigenvalue
of the Laplacian with volume and inclusion constraints. Ann. Inst. H. Poincaré Anal. Non
Linéaire, 26(4):1149-1163, 2009.

Piermarco Cannarsa and Pierre Cardaliaguet. Holder estimates in space-time for viscosity so-
lutions of Hamilton-Jacobi equations. Communications on Pure and Applied Mathematics,
63(5):559-696, 2010.

Piermarco Cannarsa, Pierre Cardaliaguet, and Elena Giorgieri. Holder regularity of the nor-
mal distance with an application to a PDE model for growing sandpiles. Transactions of the
American Mathematical Society, 359(6):2741-2775, 2007.

Piermarco Cannarsa, Pierre Cardaliaguet, and Carlo Sinestrari. On a differential model for
growing sandpiles with non-regular sources. Communications in Partial Differential Equations,
34(7-9):656-675, 2009.

83



[AP20]

[AP21]

[AP22]

[AP23]

[AP24]

[AP25]

[AP26]

[AP27]

[AP28]

[AP29]

[AP30]

[AP31]

[AP32]

[AP33]

[AP34]

[AP35]

[AP36]

Pietro Caputo, Hubert Lacoin, Fabio Martinelli, Francois Simenhaus, and Fabio Toninelli. Poly-
mer dynamics in the depinned phase: metastability with logarithmic barriers. Probability Theory
and Related Fields, pages 1-55, 2010.

Pietro Caputo, Fabio Martinelli, Francois Simenhaus, and Fabio Toninelli, Lucio. ”Zero” tem-
perature stochastic 3D Ising model and dimer covering fluctuations: a first step towards interface
mean curvature motion. Communications on Pure and Applied Mathematics, 64(6):778-831,
2011.

Pierre Cardaliaguet. Differential games with asymmetric information. SIAM Journal on Control

and Optimization, 46(3):816-838, 2007.

Pierre Cardaliaguet. Representation formulas for differential games with asymmetric informa-

tion. Journal of Optimization Theory and Applications, 138(1):1-16, 2008.

Pierre Cardaliaguet. A note on the regularity of solutions of Hamilton-Jacobi equations with

superlinear growth in the gradient variable. ESAIM - Control Optimisation and Calculus of
Variations, 15(2):367-376, 2009.

Pierre Cardaliaguet. A double obstacle problem arising in differential game theory. Journal of

Mathematical Analysis and applications, 360(1):95-107, 20009.

Pierre Cardaliaguet. Ergodicity of Hamilton-Jacobi equations with a non coercive non con-

vex Hamiltonian in R?/Z2. Annales de I’Institut Henri Poincaré (C) Non Linear Analysis,
27(3):837-856, 2009.

Pierre Cardaliaguet and Olivier Ley. Some flows in shape optimization. Arch. Ration. Mech.

Anal., 183(1):21-58, 2007.

Pierre Cardaliaguet and Olivier Ley. On the energy of a flow arising in shape optimization.

Interfaces Free Bound., 10(2):223-243, 2008.

Pierre Cardaliaguet, James Nolen, and Panagiotis Souganidis, E. Homogenization and enhance-

ment for the G-equation. Archive for Rational Mechanics and Analysis, 199(2):527-567, 2010.

Pierre Cardaliaguet and Marc Quincampoix. Deterministic differential games under probability

knowledge of initial condition. International Game Theory Review, 10(1):1-16, 2008.

Pierre Cardaliaguet and Catherine Rainer. Stochastic differential games with asymmetric in-

formation. Applied Mathematics and Optimization, 59:1-36, 2009.

Pierre Cardaliaguet and Catherine Rainer. On a continuous-time game with incomplete infor-

mation. Math. Oper. Res., 34(4):769-794, 20009.

Alain Chateauneuf and Jean-Philippe Lefort, Some Fubini Theorems on sigma-Algebra Prod-
ucts, International Journal of Approximate Reasoning, Volume 48, 2008, 686-696.

A. Chenciner and J. Féjoz. The flow of the equal-mass spatial 3-body problem in the neighbor-
hood of the equilateral relative equilibrium. Discrete Contin. Dyn. Syst. Ser. B, 10(2-3):421-438,
2008.

A. Chenciner and J. Féjoz. Unchained polygons and the N-body problem. Regul. Chaotic Dyn.,
14(1):64-115, 2009.

Francis Comets and Francois Simenhaus. Random walk delayed on percolation clusters. J.
Appl. Probab., 45(3):689-702, 2008.

84



[AP37]

[AP3g]

[AP39]

[APAQ]

[APA1]

[AP42]

[AP43]

[AP44]

[AP45]

[AP46]

[APAT]

[APAS]

[AP49]

[AP50]

[AP51]

[AP52]

[AP53]

[AP54]

Emmanuel Denis. Arbitrage Pricing Under Transaction Costs: Continuous Time. Recent Ad-
vances in Financial Engineering., 2008(2008):91-106, 2008.

Emmanuel Denis. Leland’s Approximations for Concave Pay-Off Functions. Recent Advances
in Financial Engineering., 2008(2008):107-117, 2008.

Adam Dominiak and Jean-Philippe Lefort, Unambiguous Events and Dynamic Choquet Pref-
erences, Economic Theory, volume 45, 2011, 401-425.

Sophie Donnet and Adeline Samson. Discussion on ”Parameter estimation for differential equa-
tions: a generalized smoothing approach” (by Ramsay JO, Hooker G, Campbell D and Cao J),.
Journal of the Royal Statistical Society: Series B, 69(5):741-796, 2007.

Sophie Donnet and Adeline Samson. Estimation of parameters in incomplete data models
defined by dynamical systems. J. Statist. Plann. Inference, 137(9):2815-2831, 2007.

Sophie Donnet and Adeline Samson. Parametric inference for mixed models defined by diffusion
processes. ESAIM P&S, 12:196-218, 2008.

Paul Doukhan and Olivier Wintenberger. An invariance principle for weakly dependent station-
ary general models. Probab. Math. Statist., 27(1):45-73, 2007.

Paul Doukhan and Olivier Wintenberger. Weakly dependent chains with infinite memory.
Stochastic Process. Appl., 118(11):1997-2013, 2008.

N. Enriquez, C. Lucas, and F. Simenhaus. The arcsine law as the limit of the internal DLA
cluster generated by Sinai’s walk. Ann. Inst. Henri Poincaré Probab. Stat., 46(4):991-1000,
2010.

E. Feireisl, M. Hillairet, and S. Necasovd. On the motion of several rigid bodies in an incom-
pressible non-Newtonian fluid. Nonlinearity, 21(6):1349-1366, 2008.

J. Féjoz and M. Garay. Un théoreme sur les actions de groupes de dimension infinie. C. R.
Math. Acad. Sci. Paris, 348(7-8):427-430, 2010.

N. Forcadel. An error estimate for a new scheme for mean curvature motion. SIAM J. Numer.

Anal., 46(5):2715-2741, 2008.

Nicolas Forcadel and Aurélien Monteillet. Minimizing movements for dislocation dynamics with

a mean curvature term. ESAIM Control Optim. Calc. Var., 15(1):214-244, 20009.

Ilaria Fragala, Filippo Gazzola, Jimmy Lamboley, and Michel Pierre. Counterexamples to
symmetry for partially overdetermined elliptic problems. Analysis (Munich), 29(1):85-93, 20009.

Giambattista Giacomin, Hubert Lacoin, and Fabio Toninelli. Marginal relevance of disorder for
pinning models. Comm. Pure Appl. Math., 63(2):233-265, 2010.

Giambattista Giacomin, Hubert Lacoin, and Fabio Lucio Toninelli. Hierarchical pinning models,
quadratic maps and quenched disorder. Probab. Theory Related Fields, 147(1-2):185-216, 2010.

Olivier Glass and Sergio Guerrero. On the uniform controllability of the Burgers equation.

SIAM Journal on Control and Optimization, 46:1211-1238, 2007.

Olivier Glass and Philippe G. LeFloch. Nonlinear hyperbolic systems: nondegenerate flux, inner

speed variation, and graph solutions. Arch. Ration. Mech. Anal., 185(3):409-480, 2007.

85



[AP55]

[AP56]

[AP57]

[AP5S]

[AP59)]

[APGO]

[AP61]

[AP62]

[AP63]

[AP64]

[AP65]

[AP66]

[AP67]

[APGS]

[AP69]

[AP70]

[APT1]

[APT72]

[AP73]

Olivier Glass. On the controllability of the 1-D isentropic Euler equation. J. Fur. Math. Soc.
(JEMS), 9(3):427-486, 2007.

Olivier Glass. An extension of Oleinik’s inequality for general 1D scalar conservation laws. J.
Hyperbolic Differ. Equ., 5(1):113-165, 2008.

Olivier Glass and Piotr Mucha, B. Inviscid limit for the 2-D stationary Euler system with
arbitrary force in simply connected domains. Applicationes Mathematicae, 35(1):49-67, 2008.

P. Goncalves and M. D. Jara. Scaling limits for gradient systems in random environment.
Journal of Statistical Physics, 131(4):691-716, 2008.

David Gérard-Varet and Matthieu Hillairet. Regularity issues in the problem of fluid structure
interaction. Arch. Ration. Mech. Anal., 195(2):375-407, 2010.

Boris Haspot. Existence of strong solutions for nonisothermal Korteweg system. Ann. Math.
Blaise Pascal, 16(2):431-481, 2009.

Boris Haspot. Cauchy problem for capillarity Van der Vaals model. In Hyperbolic problems:
theory, numerics and applications, volume 67, pages 625-634. 2009.

Boris Haspot. Cauchy problem for viscous shallow water equations with a term of capillarity.
Math. Models Methods Appl. Sci., 20(7):1049-1087, 2010.

Boris Haspot. Existence of global weak solutions for compressible fluid models with a capillary
tensor for discontinuous interfaces. Differential Integral Equations, 23(9-10):899-934, 2010.

Boris Haspot. Existence of global weak solution for compressible fluid models of Korteweg type.
J. Math. Fluid Mech., 13(2):223-249, 2011.

Boris Haspot. Well-posedness in critical spaces for the system of compressible Navier-Stokes in
larger spaces. J. Differential Equations, 251(8):2262-2295, 2011.

Boris Haspot. Existence of global strong solutions in critical spaces for barotropic viscous fluids.
Arch. Ration. Mech. Anal., 202(2):427-460, 2011.

M. Hillairet. Do Navier-Stokes equations enable to predict contact between immersed solid
particles? In Analysis and simulation of fluid dynamics, pages 109-127. 2007.

M. Hillairet. Lack of collision between solid bodies in a 2D incompressible viscous flow. Comm.
Partial Differential Equations, 32(7-9):1345-1371, 2007.

M. Hillairet. Propagation of density-oscillations in solutions to the barotropic compressible
Navier-Stokes system. J. Math. Fluid Mech., 9(3):343-376, 2007.

M. Hillairet, A. Lozinski, and M. Szopos. Simulation of particulate low governed by lubrication
forces and far-field hydrodynamic interactions,. Discrete and Continuous Dynamical Systems,
Series B, 11:935 — 956, 2011.

M. Hillairet and T. Takahashi. Collisions in three-dimensional fluid structure interaction prob-

lems. SIAM J. Math. Anal., 40(6):2451-2477, 20009.

M. Hillairet and P. Wittwer. On the vorticity of the Oseen problem in a half plane. Phys. D,

237(10-12):1388-1421, 2008.

M. Hillairet and P. Wittwer. Existence of stationary solutions of the Navier-Stokes equations

in two dimensions in the presence of a wall. J. Evol. Equ., 9(4):675-706, 2009.

86



[AP74]

[AP75]

[AP76)

[AP77]

[APTS]

[AP79]

[AP80]

[APS1]

[AP82]

[AP83]

[AP84]

[APS5]

[APS6]

[APS8T]

[APSS]

[APSY]

[AP90]

[AP91]

Matthieu Hillairet. Chute stationnaire d’un solide dans un fluide visqueux incompressible le
long d’un plan incliné. partie ii. Annales de la faculté de sciences de Toulouse, 16(4):867-903,
2007.

Matthieu Hillairet and Takéo Takahashi. Blow up and grazing collision in viscous fluid solid
interaction systems. Ann. Inst. H. Poincaré Anal. Non Linéaire, 27(1):291-313, 2010.

Francois Huveneers. Subdiffusive behavior generated by irrational rotations. FErgodic Theory
and Dynamical Systems, 29(4):1217-1233, 2009.

Guillaume James, Antoine Levitt, and Cynthia Ferreira. Continuation of discrete breathers
from infinity in a nonlinear model for DNA breathing. Appl. Anal., 89(9):1447-1465, 2010.

Milton Jara, D. and Gongalves Patricia. Scaling limits of a tagged particle in the exclusion
process with variable diffusion coefficient. Journal of Statistical Physics, 132(6):1135-1143,
2008.

M. D. Jara and C. Landim. Quenched nonequilibrium central limit theorem for a tagged particle
in the exclusion process with bond disorder. Annales de I'IHP - Probabilités et Statistiques,
44(2):341-361, 2008.

Milton Jara, Gregorio Moreno, and Alejandro F. Ramirez. Front propagation in an exclusion
one-dimensional reactive dynamics. Markov Processes and Related Fields, 14(2):185-206, 2008.

Yuri Kabanov, Dimitri De Valliere, and Emmanuel Denis. Hedging of American options under
transaction costs. Finance and Stochastics, 13(1):105-119, 2009.

Idris Kharroubi, Jin Ma, Huyén Pham, and Jianfeng Zhang. Backward SDEs with constrained
jumps and quasi-variational inequalities. Ann. Probab., 38(2):794-840, 2010.

Idris Kharroubi and Huyén Pham. Optimal portfolio liquidation with execution cost and risk.
SIAM J. Financial Math., 1:897-931, 2010.

A. Lachapelle and F. Santambrogio. On the strategic use of risk and undesirable goods in
multidimensional screening. J. Math. Econom., 47(6):698-705, 2011.

Hubert Lacoin. New bounds for the free energy of directed polymers in dimension 1 + 1 and
1+ 2. Comm. Math. Phys., 294(2):471-503, 2010.

Hubert Lacoin. Hierarchical pinning model with site disorder: disorder is marginally relevant.
Probab. Theory Related Fields, 148(1-2):159-175, 2010.

Hubert Lacoin. The martingale approach to disorder irrelevance for pinning models. FElectron.
Commun. Probab., 15:418-427, 2010.

Hubert Lacoin and Gregorio Moreno. Directed polymers on hierarchical lattices with site dis-
order. Stochastic Process. Appl., 120(4):467-493, 2010.

Jimmy Lamboley and Arian Novruzi. Polygons as optimal shapes with convexity constraint.
SIAM J. Control Optim., 48(5):3003-3025, 2009/10.

Jean-Philippe Lefort, Guessing the Beliefs, Journal of Mathematical Economics, Volume 45,
2009, 838-845.

Joseph Lehec. The symmetric property (7) for the Gaussian measure. Ann. Fac. Sci. Toulouse
Math. (6), 17(2):357-370, 2008.

87



[AP92]

[AP93]
[AP94]

[APY5]

[APYG]

[AP97]

[APYS]

[AP99)]

[AP100]

[AP101]

[AP102]

[AP103]

[AP104]

[AP105]

[AP106]

[AP107]

[AP108]
[AP109]

Joseph Lehec. Partitions and functional Santalé inequalities. Arch. Math. (Basel), 92(1):89-94,

20009.

Joseph Lehec. On the Yao-Yao partition theorem. Arch. Math. (Basel), 92(4):366-376, 2009.

Joseph Lehec. A direct proof of the functional Santal6 inequality. C. R. Math. Acad. Sci. Paris,

347(1-2):55-58, 2009.

Jean-Michel Loubes and Vincent Rivoirard. Review of rates of convergence and regularity
conditions for inverse problems. International Journal of Tomography € Statistics, 11(S09),
20009.

Katia Meziani. Nonparametric goodness-of fit testing in quantum homodyne tomography with

noisy data. FElectron. J. Stat., 2:1195-1223, 2008.

Jean-Marie Mirebeau and Albert Cohen. Anisotropic smoothness classes: from finite element

approximation to image models. Journal of Mathematical Imaging and Vision, 38:Pages 52-69,
2010.

Jean-Marie Mirebeau. Optimal meshes for finite element approximation of arbitrary order.
Constructive Approzimation, 32(2):339-383, 2010.

Jean-Michel Morel and Filippo Santambrogio. Comparison of distances between measures. Appl.
Math. Lett., 20(4):427-432, 2007.

K. Méziani. Nonparametric estimation of the purity of a quantum state in quantum homodyne
tomography with noisy data. Math. Methods Statist., 16(4):354-368, 2007.

Nejla Nouaili. A simplified proof of a liouville theorem for nonnegative solution of a subcritical
semilinear heat equations. J. Dynam. Differential Equations, 21(1):127-132, 2009.

Nejla Nouaili. ¢! regularity of the blow-up curve at noncharacteristic points for the one di-

mensional semilinear wave equation. Comm. Partial Differential Equations, 33(7-9):1540-1548,
2008.

Nejla Nouaili and Hatem Zaag. A liouville theorem for vector valued semilinear heat equa-
tions with no gradient structure and applications to blow-up. Transactions of the American
Mathematical Society, 362(7):3391-3434, 2010.

Ajanki Oskari and Frangois Huveneers. Rigorous Scaling Law for the Heat Current in Disordered
Harmonic Chain. Communications in Mathematical Physics, 301(3):841-883, 2010.

Patricia Reynaud-Bouret and Vincent Rivoirard. Near optimal thresholding estimation of a
Poisson intensity on the real line. Electron. J. Stat., 4:172-238, 2010.

Patricia Reynaud-Bouret, Vincent Rivoirard, and Christine Tuleau-Malot. Adaptive density
estimation: a curse of support? J. Statist. Plann. Inference, 141(1):115-139, 2011.

Rémi Rhodes. On homogenization of space-time dependent and degenerate random flows. II.
Annales de U'Institut Henri Poincaré (B) Probability and Statistics, 44(4):673-692, 2008.

Vincent Rivoirard and Gilles Stoltz. Statistique en action. Vuibert, 2009.

Vincent Rivoirard and Karine Tribouley. The maxiset point of view for estimating integrated
quadratic functionals. Statist. Sinica, 18(1):255-279, 2008.

88



[AP110]

[AP111]

[AP112]

[AP113]

[AP114]

[AP115]

R.J. Ryder and G.K. Nicholls. Missing data in a stochastic dollo model for binary trait data, and
its application to the dating of proto-indo-european. Journal of the Royal Statistical Society:
Series C' (Applied Statistics), 60(1):71-92, 2011.

Filippo Santambrogio. Transport and concentration problems with interaction effects. J. Global
Optim., 38(1):129-141, 2007.

Filippo Santambrogio. Optimal channel networks, landscape function and branched transport.
Interfaces Free Bound., 9(1):149-169, 2007.

Francois Simenhaus. Asymptotic direction for random walks in random environments. Annales
de UInstitut Henri Poincaré (B) Probabilités et Statistiques, 43(6):751-761, 2007.

Sylvain Sorin, Xavier Venel, and Guillaume Vigeral. Asymptotic Properties of Optimal Tra-
jectories in Dynamic Programming. Sankhya: The Indian Journal of Statistics, 72-A:237-245,
2010.

Guillaume Vigeral. Evolution equations in discrete and continuous time for nonexpansive oper-
ators in Banach spaces. ESAIM - Control Optimisation and Calculus of Variations, 16:309-832,
2010.

89



4 Scientific productions other than publications

e Fadoua Balabdaoui

xC-INV : Invited Conferences in a national or international congress :

— International Society for NonParametric Statistics, Hakidiki, Grece (2012)
— Joint Statistical Meeting, Vancouver, Canada (2010).

— Joint Statistical Meeting, Minneapolis, Minnesota (2009).

e Ibtihel Ben Gharbia

xC-INV : Invited Conferences in a national or international congress :

— Gas Phase Appearance and Disappearance as a Problem with Complementarity Constraints.

— The International Conference on Approximation Methods and Numerical Modelling in Environment and
Natural Resources (MAMERN). Saidia, Marroco, 23-26 May 2011.

— MiniSymposia : Numerical Treatment of Flow and Transport in Porous Media. Applications to Energy
and Environmental Studies (Organizer: Brahim Amaziane)

xC-COM : Lecture without proceeding in a national or international congress:

— Formulation avec contraintes de complémentarité pour un modele diphasique en milieux poreux avec
échange entre les phases. Journée scientifique du GNR MOMAS. Paris, France, 3 décembre 2010.
xC-AFF : Poster in a national or international congress::

— Benchmark 3D : a Composite Hexahedral Mixed Finite Element. The International Symposium on
Finite Volumes for Complex Applications 6 (FVCA 6) Prague, June

— Complementarity problem for hydrogen-water flow with hydrogen dissolution (Poster).

— A Composite Hexahedral Mixed Finite Element (Poster). Journées scientifiques du GNR MOMAS.
CIRM, Marseille, France, 02-04 novembre 2011.

— Liquid-gas system with hydrogen dissolution formulated as a complementarity problem (Poster). Journées
scientifiques du GNR MOMAS. CIRM, Marseille, France, 23-25 novembre 2009

e Imen Ben Tahar

xC-INV : Invited Conferences in a national or international congress :

— The 21st International Symposium on Mathematical Programming (ISMP) Berlin, Germany, August 19
- 24, 2012.

e Giuseppe Benedetti

xC-INV : Invited Conferences in a national or international congress :

— MAF 2012 (Venice)

— SIAM FM12 (Minneapolis)

e Fethallah Benmansour

xC-INV : Invited Conferences in a national or international congress :

— STAM-IS 2010.
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e Patrick Bernard

xC-INV : Invited Conferences in a national or international congress :

— 2008: Congres Canada-France, Montreal

—2009: “Progess in dynamics”, Paris

—2011: Colab summer school, Lisbon

—2010: ICM, Hyderabad

—2012: Mather 70’s, Lyon.

xC-COM : Lecture without proceeding in a national or international congress:
— 2007 Lille, France, Workshop on symplectic geometry.

— 2008 Montreal, Canada, Second Franco-Canadian congress of mathematics.
— 2008 Montpellier, France, Mathematical colloquium.

— 2009 Paris, France, Progress in dynamics, 65th birthday of Anatole Katok.

— 2010 Cambridge, UK, Geometry seminar.

— 2010 Lyon, France, Mathematical colloquium.

e Patrice Bertrand

xC-INV : Invited Conferences in a national or international congress :

— P. Bertrand. On using criteria of cohesion and isolation to evaluate custering stability. One-day statis-
tical workshop - Statistical approaches and validation in clustering : mixture models and nonparametric
methods. University of Caen, Department STID, Lisieux, 29 juin 2007.

— P.Bertrand. Stabiloté et validité d’un partitionnement. 14e Rencontre de la Société francophone de
classification (SFC 2007), ENST, Paris, France, 5-7 septembre 2007.

— P. Bertrand. Cluster stability analysis based on the assesment of individual clusters? Workshop on Sta-
bility and Resampling Methods for Clustering. Max Planck Institute for Biological Cybernetics, Tiibingen,
Germany, July 16-18, 2007.

— P. Bertrand. Stabilité et instabilité en classification non supervisée. Journée Apprentissage Statistique
(2008), Orléans, France.

— P. Bertrand. La stabilité en classification non supervisée. Conférence Francophone sur I’Apprentissage
Automatique CAP 2009 (25-29 mai 2009), Hammamet, Tunisia

- P. Bertrand. Cluster stability measures for data partitioning evaluation. Second Meeting on Statistics
and Data Mining MSDM 11-12 mars 2010, Hammamet, Tunisia.

—P. Bertrand. Clustering systems with or without overlapping clusters and their dissimilarities. JOCLAD
2011, XVIIT Annual Conference of the CLAD, UTAD, Portugal, April 6-9, 2011.

xC-COM : Lecture without proceeding in a national or international congress:

— Communications orales dans les conférences nationales : SFC 2007, SFC 2009, SFC 2011.

— Communications orales dans les conférences internationales: IFCS 2009, IFCS 2011.

e Soléne Bienaise

xC-COM : Lecture without proceeding in a national or international congress:

— S. Bienaise et B. Le Roux, Inférence Combinatoire en Analyse Géométrique des Données, tests de typi-
calité, Journées francophones de Statistique, Bruxelles, Belgique, 2012.

— S. Bienaise, M. Gettler Summa, C. Godard et N. Hafner, Multiple Small and Graphical Validation for
Visual Decision Aid, Symposium Statistical Learning and Data Science, Florence, Italie, 2012.
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— S. Bienaise et M. Gettler Summa, Validations of Trajectories on Factorial Plans after a Tandem Clus-
tering Approach. International Classification Conference, Saint-Andrews, Ecosse, 2011.

— S. Bienaise et B. Le Roux, Combinatorial Inference in Geometric Data Analysis. CARME conference
(international conference on Correspondence Analysis and Related Methods), Rennes, France, 2011.

e Francois Bolley

xC-INV : Invited Conferences in a national or international congress :

— Congres “Concentration inequalities”, CIRM, Marseille, 2012

— Semestre thématique cinétique, ICERM, Providence, 2011

— Semestre thématique cinétique, Isaac Newton Institute, Cambridge, 2010

— Ecole d’été de transport optimal, Institut Fourier, Grenoble, 2009

— Semestre thématique cinétique, IPAM, Los Angeles, 2009

— Ecole d’été du réseau européen PHD, Lancaster, 2008

— Congres “Optimal transportation structures”, Institut W. Pauli, Vienne, 2007

e Bruno Bouchard

xC-INV : Invited Conferences in a national or international congress :

— International Conference on Controlled Deterministic and Stochastic Systems, Lasi, 2012.
— Franco-Thai conference in mathematics, Bangkok, 2012.

— Stochastic Analysis, Levy Processes and BSDEs, Innsbruck, 2011.

— 6th International Symposium on Backward SDEs and Applications, University of Southern California,
2011.

— Seventh Seminar on Stochastic Analysis, Random Fields and Applications, Ascona, 2011.
— Oberwolfach Meeting, Stochastic Analysis in Finance and Insurance, 2011.

— Workshop on Mathematical Finance and Related Issues, Kyoto 2010.

— Conference MCQMC, Warsaw, 2010.

— Invitation au Thematic Program on Mathematics on Quantitative Finance : Foundations and Applica-
tions, par Thomas Hurd, 2010.

— Workshop on ”Liquidity risk and market imperfections”, Istanbul, 2009.

— Special Semester on Stochastics with Emphasis on Finance, RICAM, oct. et nov. 2008.
— 5th Colloquium on BSDESs, Finance and Applications, 2008.

— Third Bachelier Colloquium, meeting in Mathematical Finance, 2008.

— Oberwolfach meeting in Stochastic Analysis in Finance and Insurance, 2008.
Organisation de sessions dans des colloques :

— “Mathematical Finance” SMAI congress 2007.

— ”Non-linear BSDEs and viscosity solutions of PDEs” Equadiff 2007.

— "Mathematical Finance” SPA congress 2010.

— 7Optimal Control” ICIAM congress 2011.

e Luciano Campi
xC-INV : Invited Conferences in a national or international congress :
— October 2007: 14th Workshop in Mathematics and Economics: Insider and Asymmetric Information in

Financial Trading. Oslo University. Invited talk. Kyle-Back equilibrium model with insider trading and
default risk.
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— May 2008: Workshop “New Directions in Quantitative Finance”, Paris. Invited talk.

— June 2008: International Workshop: CREDIT RISK, Evry (France). Invited talk.

— June 2008: 14th International Conference on Computing in Economics and Finance, University of
Sorbonne (Paris). Invited talk.

— July 2008: Summer School in Perceiving, measuring and managing risk: Illiquidity, long-term risk,
natural resources, University of British Columbia (Vancouver).

— Invited talk. Risk-neutral dynamics of spot and forward electricity prices.

— August 2008: Journées MAS de la SMAI Rennes (France). Invited talk.

— May 2009: Istanbul Workshop on Mathematical Finance. Invited talk.

— June 2009: Conference in honour of Marc Yor, Paris. Invited talk.

— January 2010: Workshop on Foundations of Mathematical Finance, Fields Institute, Toronto (Canada).
Invited talk.

— July 2010: Analysis, Stochastics, and Applications - A conference in Honour of Walter Schachermayer,
Vienna University (Austria). Invited talk.

— September 2010: Workshop on Advanced Mathematical Methods for Finance, Berlin. Invited talk.

— January 2011: Oberwolfach workshop “Stochastic Analysis in Finance and Insurance”. Invited talk.

— March 2011: JAROS Workshop and Young Researchers Workshop on Finance 2011, Tokyo Metropolitan
University. Invited talks.

— August 2011: 58th World Statistics Congress of the International Statistical Institute (ISI), Dublin.
Invited talk.

xC-COM : Lecture without proceeding in a national or international congress:

— July 2009: The 33rd Conference on Stochastic Processes and their Applications, Berlin (Germany).
Contributed talk.

— June 2011: The 4th Western Conference on Mathematical Finance, USC, Los Angeles. Contributed
talk.

e Pierre Cardaliaguet

xC-INV : Invited Conferences in a national or international congress :

— “ERC Workshop on Optimal Transportation and Applications” (Pisa, nov. 2012)

— “ERC Workshop on Geometric Partial Differential Equations” (Pisa, sept 2012)

— “International Conference on Game Theory” (Stony-Brook, Juil. 2012)

— “Nonlocal PDEs, Variational Problems and their Applications” (Los Angeles, Mars 2012)

— “Mathematical Aspects of Game Theory and Applications” (Toulouse, sept. 2011)

“Front propagation, biological problems and related topics:viscosity solution methods for asymptotic
analysis” (Hokaido, sept. 2011)

— “New Trends in Analysis and Control of Nonlinear PDEs” (Roma, Juin 2011)

— “Mean field games and related topics” (Rome, Mai 2011)

— “Analysis of nonlinear PDEs and free boundary problems; Applications to homogenization” (Vancouver,
Juillet 2009)

— “Workshop on nonlocal equations” (Madrid, Juillet 2009)

— “Nonsmooth Analysis, Control Theory and Differential Equations” (Rome, Juin 2009)

— “Journées Franco-Chiliennes d’optimisation” (Toulon, Mai 2008)

— “Nonlocal operators and applications” (Banff Avril 2008)

— “Non linear PDEs and Applications” (Kobe, Janvier 2008)

— “5th Symposium on Nonlinear Analysis” (Torun, Septembre 2007)

— “6th ICTAM” : conférencier invité dans 3 sessions (Ziirick, Juillet 2007)
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e Guillaume Carlier

xC-INV : Invited Conferences in a national or international congress :
— Conférence inaugurale de laboratoire Fibonacci (mars 2012)

— Conférence Transport Optimal (Pise, novembre 2010)

— Calculus of Variations (Oberwolfach, juillet 2010)

— Conférence pour les 60 ans d’Hedy Attouch (Octobre 2009)

e Kleber Carrapatoso

xC-COM : Lecture without proceeding in a national or international congress:
— Mai 2011 : Workshop ” Probabilistic methods in kinetic theory”, CIRM, Marseille.

e Isabelle Catto

xC-INV : Invited Conferences in a national or international congress :

— Mai 2009: 2009 International Conference on Scientific Computation and Differential Equations (Sci-
CADO09), Beijing, China.

xC-COM : Lecture without proceeding in a national or international congress:

— Juillet 2011 : Journée en 'honneur de Claude Bardos, Université de Paris 6, laboratoire J.-L. Lions

— Avril 2009 : Workshop “Quantum Systems and Semiconductor Devices: Analysis, Simulations, Appli-
cations”, Beijing, China

— Février 2009 : WPI Workshop on Quantum Control, Vienne, Autriche

— Octobre 2007 : Workshop on Mathematical Issues in Complex Fluids”, Beijing International Center for
Mathematical Research (BICMR), Beijing, China

— Juillet 2007 : One day workshop on nonlinear PDE’s and applications to Biology and Physics, Centro
de Modeliamento Matematico, Universidad de Chile, Santiago de Chile

— Mars 2007 : Minisymposion DMV-GDM-2007 on “Mathematical Models of Complex Quantum Sys-
tems”, Berlin

o Pierre Cazes

xC-INV : Invited Conferences in a national or international congress :
— Correspondence Analysis and Related MEthods 2011 (CARME 2011)

e Laurent Cohen

xC-INV : Invited Conferences in a national or international congress :

— Fast Marching and Minimal paths for Curve and Surface Segmentation. Conférence invitée. In Journées
de Metz 2007, PDE and variational methods in image analysis, Metz, May 3-4-5, 2007.

— Front Propagation and Minimal paths for Image Segmentation. Conférence invitée. In RIMA’07, Ren-
contres MIP-LAMSIN en Imagerie Mathématique, Institut de Mathrhatiques de Toulouse, France, 11 et
12 Juin 2007.

— Geodesic Remeshing using front propagation. Conférence invitée. In Summer Mathematical Research
Center on Scientific Computing and Its Applications., Cemracs’07, Pre and Post Processing in Scientific
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Computing, Luminy, France, 23rd July-31st August 2007.

— Fast Curve and Surface Segmentation by finding geodesics. Invited Keynote. Conférence invitée. In
VipIMAGE 2007, International ECCOMAS Thematic Conference on computational vision and medical
image processing, FEUP, Porto, Portugal, 17-19th October 2007.

— Front propagation and Fast Marching for fast segmentation of objects in 2D and 3D images. In-
vited Keynote. Conférence invitée. In Joint International Meeting of the AMS and Sociedade Brasileira
de Matematica, Special session on Mathematical Methods in Image Processing, IMPA, Rio de Janeiro,
Brazil, June 4-7th 2008.

— Curve and Surface Segmentation Using Minimal Paths. In 2008 SIAM Annual Meeting. Invited to
Minisymposium on Segmentation and Data Mining, San Diego, California, USA, July 7-11, 2008.

— Curve and Surface Segmentation using Fast Marching approaches for medical images. Conférence in-
vitée. In Imaging and Measurements in Biomedical Engineering Paris, France October 2-3, 2008.

— Lignes géodésiques et segmentation d’images. Conférence invitée. In SMAI-AFA Approximation,
Modélisation Géométrique et Applications ., CIRM, Luminy, France, 24-28 novembre 2008.

— Lignes géodésiques et analyse d’images médicales. Conférence invitée. In 1ére Journée de la Recherche
a Dauphine Paris, France 12 mai 2009.

— Modeles Déformables et Chemins Minimaux, Applications en analyse d’images médicales. Conférence in-
vitée. In Cérémonie SMAI en ’honneur des lauréats des priz de Mathématiques Appliquées de I’Académie
des Sciences IHP, Paris, France, 18 Novembre 2009.

— Invited to organize the minisymposium on Anisotropic Fast Marching and Applications. In 2010 SIAM
Conference on Imaging Science., Chicago, Illinois, USA, 14 April 2010.

— Extraction of tubular and tree structures in biomedical images using minimal paths and tubular models.
Conférence invitée. in Ill-posed Problems, Rome, Italy. November 29-30, 2010.

— Geodesic Methods for Biomedical Image Segmentation. Keynote. in 1st Technion Computer Engineer-
ing (TCE) Conference, Technion, Haifa, Israel. June 1-5, 2011.

— Geodesic Methods for Biomedical Image Segmentation. Conférence invitée. in Analytic and Geometric
Methods in Medical Imaging, Cambridge, UK. August 22-26, 2011.

e Rose-Anne Dana

xC-COM : Lecture without proceeding in a national or international congress:
— Congres d’équilibre général Européen, Paestum juin 08

— Barcelone Juin 09

— Cracovie Juin 10

— Exeter juin 12

— Congres SAET, Economic theory, trends in Economic Theory, Espagne 07
— Ischia, Italie, juil 09

— Faro juin 11 organisatrice de session

— RUD, juin 2010

e Ngoc Minh Dang

xC-COM : Lecture without proceeding in a national or international congress:
— 6th World Congress of the Bachelier Finance Society, Toronto, 2011

— 34th Conference on Stochastic Processes and Their Applications, Osaka, 2011
— Quantitative Methods in Finance Conference, Sydney, 2011

— Modeling and managing financial risks, Paris, 2012
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¢ Emmanuel Denis-Lépinette

xC-INV : Invited Conferences in a national or international congress :
— 2008: Bachelier Colloquium Metabief

— 2008: Daiwa International Workshop on Financial Engineering Tokyo
— 2008: Séminaire QPL Berlin

— 2008-2009: Boston University

—2010: Séminaire THP Paris

— 2010: Bachelier Colloquium Metabief

—2010: Mai Séminaire Angers

— 2010: Mai Talk University of Vienna

—2010: July KIER-TMU International Workshop of Financial Engineering
—2010: August-TMU Talk.

— 2010: september, Paris-Dauphine Workshop.

—2011: January Bachelier Colloquium Metabief.

—2011: June University of Vienna

—2011: August: IST Dublin.

—2012: January Bachelier Colloquium Metabief.

e Jean Dolbeault

xC-INV : Invited Conferences in a national or international congress :

—31/10/2008: ” A weighted Moser-Trudinger inequality and its relation to the Caffarelli-Kohn-Nirenberg
inequalities in two space dimensions”, IFO workshop Toulouse (31/10-2/11/2008)

— 17/12/2008: ”Multiplicity results for the assigned Gauss curvature problem in the plane”, Conference
sur les ”Equations elliptiques non-linéaires : symétrie, singularités et classification”, (17/12/2008), Lamfa,
Amiens

~26/9/2009: "Une approche hypocoercive L? pour I’équation de Vlasov-Fokker-Planck”, workshop Evol,
Toulouse (25-26/9/2009)

—17/3/2011: Entropy methods in kinetic equations, parabolic equations and quantum models, Kinetic
models of classical and quantum particle systems, a conference in the memory of Naoufel Ben Abdallah
(Toulouse, 14-18/3/2011)

—21/9/2007: Slovak-Austrian Mathematics Meeting: ”Entropy methods in partial differential equations:
fast diffusion equations”

—26/11/2007 Institute of Mathematics, Wroclaw, Poland: ” The two-dimensional Keller-Segel model after
blow-up”

—10/12/2007: Linz (RICAM): workshop on biomechanics and chemotaxis: ”The two-dimensional Keller-
Segel model after blow-up”

—17/12/2007: Erwin Schrodinger Institute, Spectral Theory and Partial Differential Equations, ” Charac-
terization of the critical magnetic field in the Dirac-Coulomb equation”

— 25-29/2/2008: La Havane, Conference on Operations Research, PDE session: "EDP y applicaciones”:
”The two-dimensional Keller-Segel model after blow-up”

—1/5/2008, Workshop on Nonlocal operators and applications, Banff: ”Mean field models in gravitation
and chemotaxis”

— 18-25/5/2008: meeting on ”Liouville theorems and detours”, Cortona, Italie: ”A weighted Moser-
Trudinger inequality and its relation to the Caffarelli-Kohn-Nirenberg inequalities in two space dimen-
sions”

—27/1/2008: ” Asymptotic behaviour for small mass in the two-dimensional parabolic-elliptic Keller-Segel
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model”, Second workshop EDPs UAM - Paris-Dauphine (27-28/1/2009), Madrid

—13/2/2009: ” Asymptotic behaviour for small mass in the two-dimensional parabolic-elliptic Keller-Segel
model”, CRM Barcelona ”Conference on Mathematical Biology: Modeling and Differential Equations”
(9-13/2/2009), Barcelone

—21/4/2009: ”Hypocoercivity for kinetic equations with linear relaxation terms”, workshop on ”Modern
topics in nonlinear kinetic equations” Department of Applied Mathematics and Theoretical Physics at the
University of Cambridge, (20-22/4/2009), Cambridge

—30/6/2009: ”Hypocoercivity for kinetic equations with linear relaxation terms”, workshop and summer
school on ”Topics in Kinetic Theory” (29/6-7/7/2009) Victoria, PIMS, Canada

—9/7/2009: " Travelling fronts in stochastic Stokes’ drifts and Brownian ratchets: homogenized functional
inequalities and large time behaviour of the solutions”, Workshop on Asymptotic analysis in the calculus
of variations and PDEs (6-10/7/2009), PIMS, Vancouver, Canada

—29/9/2009: ”Optimal functions and symmetry breaking in functional inequalities”, Madrid Autonoma
- Math Cambridge CMS Applied PDEs Days, Cambridge (28-29/9/2009)

— ”Multiple components configurations in continuous stellar dynamics”, Saarbriicken, Theory and Numer-
ics for kinetic equations (16-18/11/2009)

—8/2/2010: ”Optimal functions and symmetry breaking in Caffarelli-Kohn-Nirenberg inequalities”, Ober-
wolfach workshop on Optimal Constants in the Theory of Sobolev Spaces and PDEs (7-12/2/2010)

— 3/5/2010: ”Sharp rates of decay of solutions to the nonlinear fast diffusion equation via functional
inequalities”, Evolution equations and functional inequalities, Hammamet (3-7/5/2010)

— 3/6/2010: ”Relative entropy methods for nonlinear diffusion models”, conférence pleiniére du STAM-
RSME-SCM meeting “Emerging Topics in Dynamical Systems and Partial Differential Equations, DSPDEs’10”,
Barcelona, Spain (31/5-4/6/2010)

— 28/6/2010: ”Mean-field attractive models: existence of stationary states and time-periodic solutions,
orbital stability and symmetry issues”, Nonlocal operators and partial differential equations, Bedlewo,
Poland (26/6-2/7/2010)

—2/11/2010 : Fast diffusion equations: matching large time asymptotics by relative entropy methods, Ex-
ploratory Workshop (European Science Foundation) on Dissipative Systems: Entropy Methods, Classical
and Quantum Probability (1-3/11/2010) at Vienna Univ. of Technology, Austria

—9/12/2010: Relative equilibria in continuous stellar dynamics, Classical and Quantum Mechanical Mod-
els of Many-Particle Systems (5-10/12/2010), Oberwolfach, Germany

— 13/12/2010: Thermal effects in Hartree systems, PDE Models for Quantum Fluids (13-17/12/2010),
Cambridge, UK

—20/5/2011: Symmetry and symmetry breaking of extremal functions in some interpolation inequalities,
Calculus of Variations and Nonlinear PDEs, WIMCS-LMS Workshop, Swansea

—11/7/2011: Sobolev and Hardy-Littlewood-Sobolev inequalities: duality and fast diffusion, Asymptotic
dynamics driven by solitons and traveling fronts in nonlinear PDE, Santiago, Chile (July 11-15, 2011)

— 19/7/2011: Improved Sobolev inequalities, relative entropy and fast diffusion equations, Geometric
properties of solutions of nonlinear PDEs and their applications, Banff, Canada (July 18-22/7/2011)

— 28/8-3/9/2011: Improved Sobolev inequalities using nonlinear flows, workshop on Partial differential
equations, Benasque, Spain

—21-23/11/2011: Transport equations in the life sciences, Vienna, Austria

—28-30/9/2011: Evol workshop, Toulouse

—4-9/12/2011: Oberwolfach workshop on Variational Methods for Evolution

e Sophie Donnet

xC-COM : Lecture without proceeding in a national or international congress:
— Avril 2012. Rencontres de Rochebrune “Estimation dans des processus de branchement observés par-
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tiellement.”

— Mars 2011. Journée de la recherche de I’Université Paris Dauphine. Théme : le Risque “Risque ali-
mentaire et élicitation de loi a priori par dire d’experts”

— Sept. 2010 . Journées MAS de la SMAI, Bordeauz. “Modélisation de pannes sur un réseau électrique.
Contruction de loi a priori sur un arbre aléatoire”

— Mai 2009. Rencontres Applibugs, Paris. “ Validation de modeles en statistique bayésienne”

— Mai 2009. jles journées de la SFdS, Bordeaux. “Analyse bayésienne de courbes de croissance par
modeles a effets mixtes et équations différentielles stochastiques”

— Sept. 2008. Journées MAs de la SMAI, Rennes. “Elicitation de la loi a priori par combinaison de dires
d’experts”

— Juin 2008. Rencontres Applibugs, Paris. “Estimation paramétrique dans des modeles définis par un
systeme d’équations différentielles”

— Juin 2008. Rencontres de Modélisation en Physiopathologie, Cachan. “Estimation paramétrique de
modeles physiologiques en IRMf”

xC-AFF : Poster in a national or international congress::

— Juin 2010. 10th World Conference of the International Society for Bayesian Analysis (ISBA) Benidorm,
Espagne. “Bayesian analysis of growth curves using mixed models defined by stochastic differential equa-
tions”

— Juillet 2008. 9th World Conference of the International Society for Bayesian Analysis (ISBA) Hamilton
Island, Autralie. “An Empirical Bayes Procedure For The Selection of Gaussian Graphical Models”

e Lassad El Moubarki

xC-COM : Lecture without proceeding in a national or international congress:
— SFC 2007, Rencontres de la société francophone de classification, 2007, Paris.
— SFC 2009, Rencontres de la société francophone de classification, 2009, Grenoble.

¢ Romuald Elie

xC-INV : Invited Conferences in a national or international congress :

— Mathematical finance and stochastic control, Lisbonne, 2012;

— Workshop on Stochastic Control and Finance, Roscoff, France, 2012;

— Workshop on Numerical and statistical methods in Finance, Paris, France, 2012;

— Sixth Bachelier Colloquium, Métabief, France, 2012;

— Workshop on Optimal stopping and Stochastic control In finance, Toulouse, 2011;

— ICIAM 2011, Vancouver, Canada, 2011;

— Fifth Bachelier Colloquium, Métabief, France, 2011; New advances in Backward SDEs for financial
engineering applications, Tamerza, Tunisia, 2010;

— Workshop on Stochastic Control and Finance, Roscoff, France, 2010;

— Fourth Bachelier Colloquium, Métabief, France, 2010;

— Workshop on Optimal stopping and stochastic control problems in finance, Singapore, 2009;
— Istanbul workshop on mathematical finance, Istanbul, Turkey, 2009;

— Workshop on control and finance, Linz, Autriche, 2008;

— New Directions in Quantitative Finance, Paris, France, 2008;

— Congres SMAI, Praz sur Arly, France, 2007;

xC-COM : Lecture without proceeding in a national or international congress:

— 5th conference on Advanced Mathematical Methods in Finance, Bled, Slovenia, 2010;

— Stochastic processes and Applications congress, Berlin, Germany, 2009;
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— Workshop on Advanced Mathematical Methods for Finance, Vienna, Austria, 2007;

e Maria J. Esteban

xC-INV : Invited Conferences in a national or international congress :

— Mars 2007 : ”Modélisation, asymptotique, dynamique non-linéaire”, Journées du GDR CNRS 2948.

— Juillet 2007 : ”Des équations aux derivées partielles au calcul scientifique”, Congres en 'honneur de
Luc Tartar, Paris.

— Juillet 2007 : ICTAM 2007, Minisymposium ’Computational issues in relativistic quantum chemistry’,
Ziirich.

— Juillet 2007 :” VII Conferencia de las Américas en Ecuaciones Diferenciales y Anélisis no lineal”, Carta-
gena de Indias, Colombie.

— Septembre 2007 : ”10th Quantum Mathematics International Conference), Moeciu (Roumanie).

— Décembre 2007 : ”Spectral Theory and Partial Differential Equations” Vienna (Autriche).

— Février 2008 : “Ecuaciones en Derivadas Parciales y Aplicaciones”, La Havana (Cuba).

— Mars 2008 : ”Variational Methods for Nonlinear PDE and their Applications”, Haifa (Israel).

— Mai 2008 : Colloque en 'honneur de Mikel Bilbao, Bilbao.

— Juin 2008 : 2éme Congres franco-canadien de Mathématiques (session EDP), Montreal (Canada).

— Juin 2008 : Geometric Analysis, Elasticity and PDE, Edinburgh, Grande Bretagne.

— Juin 2008 : Equations de la Mécanique des fluides. Analyse, analyse spectrale, méthodes numériques,
Paris.

— Juillet 2008 : Spectral and Scattering Theory for Quantum Magnetic Systems, CIRM, Luminy.

— Juillet 2008 : 5eme Congres Européen de Mathématiques , minisymposium ”théorie spectrale”, Ams-
terdam (Hollande).

— Aottt 2008 : Workshop on Nonlinear Waves and Hyperbolic Equations, Oslo, Norvege.

— Décembre 2008 : Congres franco-indien de mathématiques, Chennai, Inde.

— Janvier 2009 : Ecole CIMPA “Développements récents en théorie des EDP elliptiques”, Alexandrie,
Egypte.

— Septembre 2009 : Mathematics of Complex Quantum Systems, Oberwolfach, Germany.

— Septembre 2009 : Equations aux Dérivées Partielles et Physique Mathématique. Colloque en ’honneur
de Bernard Helffer. Orsay.

— Septembre 2009 : International Conference Variational and Topological Methods in Nonlinear Analysis.
San Antonio, U.S.A.

— Octobre 2009 : ”Loss of compactness in nonlinear problems: new trends and applications”, CIRM,
Luminy, France.

— Octobre 2009 : ”VIII Americas Conference on Differential Equations”, Veracruz, Mexique.

— Février 2010 : ”Complex Quantum Systems”, Singapore National University, Singapour.

— Juillet 2010 : 2nd St.Petersburg Conference in Spectral Theory, dedicated to the memory of M.Sh.Birman.
St. Petersburg, Russie.

— Septembre-Octobre 2010 : The Abel Symposium 2010, Oslo, Norvege.

— Octobre 2010 : Workshop on Variational Methods in Nonlinear Differential Equations, Oaxaca, Mex-
ique.

— Janvier 2011 : Nonlinear Partial Differential Equations, Valparaiso, Chili.

—Janvier 2011 : Density Functional Theory: Fundamentals and Applications in Condensed Matter Physics,
Banff (coordination d’une table ronde).

— Avril 2011 : Jornada Cientifica RSME-RSEQ, Matemaética y Quimica, Sevilla, Espagne.

— Juin 2011 : Fronts et EDP non linéaires, Paris

— Juillet 2011 : Journées RSME de Transfert y Mathématiques Industrielles, Saint Jacques de Compostelle
— Septembre 2011 : Workshop to mark the 80th anniversary of M. Solomyak, Londres
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— Octobre 2011 : conférence pleniere dans le EMS-RESME joint Mathematical Weekend a Bilbao.
— Novembre 2011 : Workshop on Nonlinear Differential Equations, Pienza (Italie).
— Décembre 2012 : Nonlinear functional analysis, Chennai, Inde.

e David Ettinger

xC-COM : Lecture without proceeding in a national or international congress:
— PET-Taipei 2012

— Transatlantic Workshop, Paris 2011

— Game Theory Festival, Stony Brook 2011

— SCSE Conference, Québec 2010

— APESA Conference, Haifa 2009

— JMA, Saint-Denis de la Réunion 2008

e Jacques Fejoz

xC-INV : Invited Conferences in a national or international congress :
— Scuola Normale Superiore de Pise (3/2012)

— Fields Institute de Torino (2/2010)

— Naples (1/2010)

— Beijing (6/2010)

— Houston (3/2010)

— Oberwolfach (6/2009)

~ Rome IIT (4/2009)

— Penn State (2/2009)

— Rome IIT (2/2008)

— Maryland (3/2008)

— Barcelone (3/2007)

— Otranto (3/2007)

— Penn State (1,/2007)

xC-COM : Lecture without proceeding in a national or international congress:
~ Calvi (10/2010)

— Nice (2/2008)

e Jean-Baptiste Fiot

xC-COM : Lecture without proceeding in a national or international congress:
— Présentation lors d’un groupe de travail du GDR ISIS

xC-AFF : Poster in a national or international congress::

— VIPimage 2011

— ISBI 2012

e Nicolas Forcadel

xC-INV : Invited Conferences in a national or international congress :
— Mini-cours sur la Méthode Fast Marching durant I’école CEA-EDF-INRIA : Méthodes numériques pour
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les équations d’Hamilton-Jacobi et les lois de conservations hyperboliques, 15-19 Septembre 2008, INRIA
Paris.

— Mini-cours sur la Méthode Fast Marching Généralisée durant I’école : Introduction to numerical methods
for moving boundaries, 12-14 Novembre 2007, ENSTA.

— 18eme colloque de la société mathématiques de Tunisie, Mahdia, du 19 au 22 Mars 2012.

— Congres ICIAM 2011, Session ” Efficient Numerical Methods for Hamilton-Jacobi Equations”, Vancouver,
du 18 au 22 juillet 2011.

— Workshop Advancing numerical methods for viscosity solutions and applications, Banff, du 14 au 18
février 2011.

— Congres SMAT 2009, La Colle sur loup, du 25 au 29 mai 2009.

— Workshop Singularities in nonlinear evolution phenomena and applications, Pise, du 26 au 30 mai 2008.
— Workshop Méthodes mathématiques pour 'image, Orléans, du ler au 3 avril 2008.

— Mathematical models for dislocations, Rome, 13 Décembre 2007.

— Phase-field models for the evolution of complex structures, Paris, du 04 au 06 juin 2007. Slides

— Multivariate Approximation: Theory and Applications, Cancun, du 26 avril au ler mai 2007. Slides

e Francoise Forges

xC-INV : Invited Conferences in a national or international congress :

— 2008 : ”Joint revelation of budget sets and preferences”, First Transatlantic Theory Workshop (North-
western University and Paris School of Economics), septembre 2008.

— 2009 : ”Core-stable rings in auctions with independent private values”, 20th International Conference
on Game Theory, Stony Brook, U.S.A., juillet 2009 et Colloquium Collective choice and economic design,
Leuven, Belgique, novembre 2009.

— 2010 : ”Communication in Bayesian games: overview of work on implementing mediators in game the-
ory”, Decentralized Mechanism Design, Distributed Computing and Cryptography, Princeton, juin 2010
et Workshop on Information Transmission and Persuasion in Games, Paris School of Economics, décembre
2010.

— 2011 : ”Implementation of communication equilibria by correlated cheap talk: the two-player case”,
Game Theory Workshop ”Correlation and Coordination in Games”, London School of Economics, and
Choices, Games and Economic Organizations, a Tribute to Claude d’ Aspremont and Jean-Frangois Mertens,
CORE, Belgique, juin 2011.

— 2012 : "Folk theorems for Bayesian (public good) games”, Congrées PET (Public Economic Theory) 12,
Taipei, Taiwan, juin 2012.

xC-COM : Lecture without proceeding in a national or international congress:

— Society for the Advancement of Economic Theory (SAET) 8th International Conference, Kos, Grece,
juin 2007.

— 13th International Congress of LMPS (Logic, Methodology and Philosophy of Sciences), Pékin, Chine,
aout 2007.

— Workshop on strategic communication and networks II, Université de Valence, Espagne, septembre 2007.
— Journées de microéconomie appliquée, Saint Denis, La Réunion, mai 2008.

— Third International Conference on Game Theory and Management, Saint Petersbourg, Russie, juin
2009.

— 20th International Conference on Game Theory, Stony Brook, U.S.A., juillet 2009 (conférencier invité).
— 15th Coalition Theory Network Workshop, Marseille, France, juin 2010.

e Ivan Gentil
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xC-INV : Invited Conferences in a national or international congress :
— Congres de probabilité a Pékin, 2007

— Congres franco-chinois de probabilités au CIRM, 2008

— Ecole d’été de transport optimal, Institut Fourier, Grenoble, 2009

— Cours post-doctoral a I'Imperal college, Londres , 2009

— Congres a Bedlewo, Pologne 2010

e Olivier Glass

xC-INV : Invited Conferences in a national or international congress :

— “Workshop on Control and Inverse Problems on PDE’s” CIPPDE-2012, Santiago, Chili, janvier 2012.
— Colloque “Control and Optimization of PDEs”, Graz, Autriche, octobre 2011.

— Colloque “Control of Dispersive Equations”, Maringd, Brésil, septembre 2011.

— INDAM Workshop: “New Trends in Analysis and Control of Nonlinear PDEs”, Rome, Juin 2011.

— Workshop “Modelling and Control of Nonlinear Evolution Equations”, Trieste, Mai 2011.

— CISA 09 (2nd Mediterranean Conference on Intelligent Systems and Automation), Zarzis (Tunisie), 24
mars 2009.

— Direct, Inverse and Control Problems for PDE’s, Cortona (Italie), 23 septembre 2008.

— French-Chinese Summer Institute on Applied Mathematics, Shanghai, 10 septembre 2008.

— Workshop “Dispersive long waves models: control theory and boundary value problems”, Wolfgang
Pauli Institute, Vienne, 16 octobre 2007.

— Partial differential equations, optimal design and numerics, Benasque (Espagne), 6 septembre 2007.

— International Conference dedicated to 300th Birthday of Leonard Euler “Mathematical Hydrodynamics:
Euler Equations and Related Topics”, Saint-Petersbourg, 8 juin 2007.

e Bernard Goldfarb

xC-INV : Invited Conferences in a national or international congress :
— Clustering Trajectories of a three-way longitudinal data set (SLDS2009, Paris)

e Philippe Gravejat

xC-INV : Invited Conferences in a national or international congress :

— Juil. 2012: Colloque “Dynamics of nonlinear dispersive and fluid mechanics equations” au Beijing In-
ternational Center for Mathematical Research de Pékin.

— Nov. 2011: Colloque “Stability problems in nonlinear dispersive partial differential equations” au Lab-
oratoire de Mathématiques Algebre, Géométrie, Modélisation de I’Université de Cergy-Pontoise.

— Sep. 2010: Colloque “Recent progress and perspectives on the Gross-Pitaevskii equation with non zero
boundary conditions” a I'Institut Wolfgang Pauli de Vienne.

— Sep. 2010: Colloque “Régimes asymptotiques pour I’équation de Schrodinger non linéaire” au Centre
International de Rencontres Mathématiques de Marseille.

— Juin 2010: Colloque ”Ondes nonlinéaires et dispersion” a I'Institut des Hautes Etudes Scientifiques.

— Avr. 2010: Colloque “Dispersion, concentration and blow-up in partial differential equations” a I'Institut
Henri Poincaré.

—Nov. 2009: Demi-journées “Equations aux dérivées partielles et controle” du Laboratoire de Mathématiques
de ’Université Versailles-Saint-Quentin-en-Yvelines.
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~ Nov. 2008: Journées “Etude qualitative des équations aux dérivées partielles dispersives” a 1’Université
de Lille.

— Oct. 2008: Colloque “The Gross-Pitaevskii equation and related topics” sur I'lle de Porquerolles.

— Juil. 2008: Colloque “Quatre générations sous un méme toit” & I’Université Pierre et Marie Curie de
Paris.

e Massimiliano Gubinelli

xC-INV : Invited Conferences in a national or international congress :

— Exposé “Controlled paths and regularization in (S)PDEs”. Workshop ”Stochastic systems in mathe-
matics and mathematical physics”. Université de Cergy-Pontoise, France (Janv 2012).

— Exposé “Regularization by Oscillations”. Conference ” Evolution Equations: Randomness and Asymp-
totics”. Bad Herrenalb, Allemagne (Oct 2011)

—Exposé “A TeXmacs tutorial”, MaGix@LiX workshop. Ecole Polytechnique. Palaiseau, France (Sept 2011)
— Exposé “Regularization by Oscillations” Seventh Seminar on Stochastic Analysis, Random Fields and
Applications, Ascona, Switzerland (May 2011).

— Exposé “Rough paths in Spain” Final conference of the semester COCO 2010 (Combinatorics and Con-
trol), Madrid (Juin 2010).

— Exposé “Some infinite dimensional rough paths”, Minisymposium on Rough Path Theory, European
Congress of Mathematics, Amsterdam. (Jul 2008)

— Exposé “Gibbs measures on Brownian currents”, Oberwolfach Seminar Large scale stochastic dynamics
(Aout 2007).

— Exposé “Gibbs measures on Brownian currents”, Conference Stochastic Analysis and Related Fields,
Toulouse (Jun 2007).

— Exposé “Trees, rough integration and (infinite-dimensional) differential equations”, Conference on Com-
binatorics and Physics, Max-Plack Institure for Mathematics, Bonn (Mars 2007).

e Bénédicte Haas
xC-INV : Invited Conferences in a national or international congress :

— conférenciere pléniere au Seminar on Stochastic Processes, University of Kansas, 2012

— SPA 2001, session d’E. Perkins sur les processus a valeurs mesures, Oaxaca 2011

— OK Easter probability meeting ”Random structures and dynamics”, Oxford, 2011

— Workshop ”Lévy processes and applications”, Ziirich, 2010

— Workshop ”Branching random walks and searching in trees”, Banff, 2010

— Conférence ” Autosim09”, Angers, 2009

— Cours invité : ”Self-similar fragmentations and random real trees”, conférence YEP - Young European
Probabilists, Eindhoven 2009

— Journées MAS, Rennes, 2008

— Workshop ”Coagulation and Fragmentation Models”, Oberwolfach, 2007

e Boris Haspot

xC-INV : Invited Conferences in a national or international congress :
— Ecole d’été ”Fluids Mechanics” au Morningside Pékin 2010
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e Matthieu Hillairet

xC-INV : Invited Conferences in a national or international congress :

— Juin 2012 : "Workshop on Navier Stokes equations”, Aachen.

— Septembre 2010 : ”International Workshop in Fluid-Structure Interaction Problems”, Foz do Arelho.
— Janvier 2010 : Chinese-French Summer school ”Effects of the stress tensor on fluid mechanics”, Pekin.
— Novembre 2007 : ”International workshop on fluid-structure interaction problems,” Prague.

xC-COM : Lecture without proceeding in a national or international congress:

— Juin 2011 : ICIAM 2011, ”Fluid solid interactions”, Vancouver.

— Juin 2010 : Conférence ”Mathematical fluid dynamics and its applications”, Session ”Recent develop-
ments in Navier-Stokes equations and as- sociated models” Rennes.

— Juin 2008 : "Free Boundary Problems,” Stockholm.

e Francois Huveneers

xC-INV : Invited Conferences in a national or international congress :

— April 5, 2011, Workshop on the Fourier Law and Related Topics, Fields Institute, Toronto (Canada),
Energy transport for a particle system interacting through rare collisions.

xC-COM : Lecture without proceeding in a national or international congress:

— September 22, 2011, Mathematical Physics Seminar, Rutgers University (USA), Small perturbation of
a disordered harmonic chain.

— January 28, 2010, Journées de Physique Statistique, Paris (France), Thermal conductivity of a disordered
harmonic chain.

e Alessandra Iacobucci

xC-INV : Invited Conferences in a national or international congress :
— “Thermal conductivity of the Toda chain”, Congres SMAI 2011, 5e Biennale Francgaise des Mathématiques
Appliquées, Guidel, Bretagne 23-27 mai 2011.

e Rachid Id Brik

xC-INV : Invited Conferences in a national or international congress :

— Static Hedging of Multiplicative Risk, Quantitative Methods in Finance, Pauli Institute Vienna, July,
2011

— Does Commodity Model Framework Matter?, Quantitative Methods in Finance, Sydney, December,
2009

— A note of the Pricing of Spark spread Option with Co-Dependent Threshold Dynamics, NUS, Singapore,
December, 2009

— A General Model for Commodity Price Dynamics, ESSEC, Paris, April 2009

— A Note of the Pricing of Spark Spread Option with Co-Dependent Threshold Dynamics, Quantitative
Methods in Finance, Sydney, December 2008

— A new model for commodity price dynamics, Paris XIII University, Paris, June 2008

— A Comparison of Alternative Methods for Filtering Trend Out of Electricity Price data: The case of
PUN, IV International Summer school in Risk Measurement and Control 2007,Rome, June 2007
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e Vincent Iehlé

xC-COM : Lecture without proceeding in a national or international congress:

— Iehlé, Vincent, 2007. ”The core-partition of a hedonic game”, Congrés CTN (Coalition Theory Net-
work), Louvain-La-Neuve, Belgique, janvier 2007.

— Tehlé, Vincent, 2007. ”Group economies”, Congres SAET (Society for the Advancement of Economic
Theory), Kos, Grece, juillet 2007.

— Tehlé, Vincent, 2009. ”Market functioning in public good economies with (possibly) non-convex tech-
nologies”, Congres SAET (Society for the Advancement of Economic Theory), Ischia, Italie, juillet 2009.
— Tehlé, Vincent, 2010. ”"Market functioning in public good economies with (possibly) non-convex tech-
nologies”, Congres PET (Public Economic Theory) 10, Istanbul, Turquie, juin 2010.

— Iehlé, Vincent, 2011. ”Core and convexity in partition function games”, Congres SAET (Society for the
Advancement of Economic Theory), Faro, Portugal, juillet 2011.

— Iehlé, Vincent, 2012. ”Two-sided matching with one-sided data”, Congres PET (Public Economic
Theory) 12, Taipei, Taiwan, juin 2012.

e Cyril Imbert

xC-INV : Invited Conferences in a national or international congress :

—Invité au colloque “PDE methods in Finance”, Marne la Vallée, octobre 2007

— Invité au “Workshop on Viscosity Solutions and Related Topics”, Tokyo, Janvier 2009

— Invité au Workshop INdAM “Nonsmooth Analysis, Control Theory and Differential Equations” (&
l'occasion des 60 ans de F. Clarke), Rome, juin 2009

— Invité au colloque “Non-local equations”, Université Carlos III de Madrid, 29-30 juin 2009

— Invité au workshop “Analysis of nonlinear PDEs and free boundary problems; Applications to homoge-
nization”, PIMS Vancouver, 20-24 juillet 2009

— Invité a la conférence “Motion of Interfaces and Nonlinear PDEs”, Tours, février 2010

— Invité au workshop “Positivity: a key to fully-nonlinear equations”, Italie, mai-juin 2010

— Invité au workshop “Recent Trends in Differential Equations: Analysis and Discretisation Methods”,
Bielefeld, novembre 2010

— Invité au PIRE-OxMOS workshop “Pattern formations and multiscale phenomea in materials”, Oxford,
septembre 2011

xC-COM : Lecture without proceeding in a national or international congress:

— Séminaire au groupe de travail “Analyse non linéaire” du laboratoire Jacques-Louis Lions (Paris 6),
novembre 2007

— Séminaire d’Analyse, ETH Zurich, avril 2008

— Séminaire d’analyse fonctionnelle de I'université Paris 7, avril 2008

— Mini-cours sur le lien entre solutions de viscosité et les solutions entropiques lors de ’Ecole CEA-EDF-
INRIA “Numerical methods for Hamilton-Jacobi equations and hyperbolic conservation laws”, septembre
2008

— Séminaire de 'université de Waseda, Tokyo, février 2009

— Séminaire d’analyse Calderén-Zygmund, Chicago, février 2009

— Séminaire d’analyse, Wroclaw, octobre 2009

— Séminaire d’analyse, Rome, novembre 2009

— Colloquium de 'université Paris 12, décembre 2009

— Séminaire d’analyse, Clermont-Ferrand, mars 20101

— Séminaire d’analyse, Marseille, avril 2010
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— Séminaire, Barcelone, UPC, décembre 2010
— Séminaire, Tours, mars 2011

e Pierre Jacob

xC-COM : Lecture without proceeding in a national or international congress:

— workshop ”Confronting Intractability in Statistical Inference”, organised by SuSTain, University of
Bristol, UK, 16-19 April 2012

- MCQMC in Sydney, Australia, in February 2012

— GPU’s in Computational Statistics Workshop, January 25th, 2012, Warwick, UK

— Bayesian Inference for Stochastic Processes 7, in Madrid, Spain on September 3rd 2011

— Greek Stochastics "gamma”, May 30th 2011

— 2011 Adap’skiii and MCM’ski

— 2010 Valencia Meeting

e Elyes Jouini

xC-INV : Invited Conferences in a national or international congress :

— Hedging the Unhedgeable Conference, Cass Business School, London, 2010.

— Weather Derivatives and Risk Workshop, HU-Berlin, 2010.

— Analysis, Stochastics, and Applications, A Conference in Honour of Walter Schachermayer, Vienna
University, 2010.

— Environment, Finance and Corporate Behavior Conference, Toulouse School of Economics, 2007.

— CIMPA-UNESCO-MOROCCO School on Stochastic Models in Mathematical Finance, Marrakesh, 2007.
xC-COM : Lecture without proceeding in a national or international congress:

— American Economic Association Annual Meeting, San Francisco, 2009.

— North American Summer Meetings of the Econometric Society, Boston, 2009.

e Idris Kharroubi

xC-COM : Lecture without proceeding in a national or international congress:

— Numerical Methods in Finance - AMAMEF Conference, Udine, June 2008.

— Workshop on Mathematical Finance for Young Researchers, Berlin, October 2008.
— BSDESs, Numerics and Finance, Oxford, July 2012.

e Hubert Lacoin

xC-INV : Invited Conferences in a national or international congress :

— Rencontre “Déviations pour les temps locaux d’auto-intersections”, CIRM Décembre 2010.
— Fields Workshop on Interacting Processes in Random Environments, Toronto février 2011.
— Disordered Media Workshop, Warwick 5-9 Sept 2011.

— Workshop on Stochastic Analysis, Oberwolfach juin 2011.

— ERPEM 2011, Buenos Aires.

— PASI 2012, Buenos Aires-Santiago.

106



e Jimmy Lamboley

xC-INV : Invited Conferences in a national or international congress :

— XIéme Colloque Franco-Roumain de Mathématiques Appliquées, Session spéciale ” Analyse et Analyse
des EDPs”, Aout 2012, Bucarest

— New Trends in Shape Optimization, Juillet 2012, Centro Ennio de Giorgi, Pise

xC-COM : Lecture without proceeding in a national or international congress:

— Shape optimization problems and spectral theory, Mai 2012, CIRM Marseille

— Geometrical Analysis and PDE, Novembre 2011, Grenade (Espagne)

— Calculus of Variations and Applications, Septembre 2008, Lisbonne

— Free Boundary Problems, Juin 2008, Stockholm

— SMAIT 2007

e Joseph Lehec
xC-INV : Invited Conferences in a national or international congress :

— Mai 2010 : Conférence de ’'ANR Evol, Hammamet, Tunisie
— Novembre 2010 : Geometric, Probability and Optimal Transportation, Fields Institute, Toronto

e Pierre-Louis Lions

xC-INV : Invited Conferences in a national or international congress :

— Juin 2012 : Fourteenth International Conference devoted to Theory, Numerics and Applications of Hy-
perbolic Problems- HYP2012, Padova, Italy

— Octobre 2010 : ”Sovereign Wealth Funds and Other Long-Term Investors: a New Form of Capitalism?”,
Columbia University

— Juin 2010 : MFD 2010, International Congress in Mathematical Fluid Mechanics and its applications,
Rennes

— Mai 2010 : Congres franco-égyptien de mathématiques

— Janvier 2010 : TPAM workshop ”New Directions in Financial Mathematics”

— Septembre 2008 : Ikerbasque Foroa, Bilbao

— Juillet 2008 : Symposium in honor of Kiyosi Ito: Stochastic Analysis and Its impact in Mathematics
and Science, Institute for Mathematical Sciences, National University of Singapore, Singapour

— Juillet 2009 : Workshop ” Optimization, Transport and Equilibrium in Economics”, Paris

— Mai 2009 : Majda 60th Festival, Courant Institute, New York

— Avril 2009 : Conférence a 'Institut de Mathématiques, Académie Tchéque des Sciences, Prague

— Avril 2009 : Workshop ”"Mathematical aspects of imaging, modeling and visualisation in multiscale
Biology”, Austin University

— Décembre 2008 : Congress ”Future directions in nonlinear partial differential equations”, Austin Uni-
versity

— Décembre 2008 : International Conference on Partial Differential Equations and Applications, City
University of Hong-Kong

— Octobre 2008 : Amik lectures, Chicago University

— Septembre 2008 : Colloque en 'honneur d’Italo Capazzo Dolcetta, Rome

— Juin 2008 : Colloque ”Chicago-Paris Workshop in Financial Mathematics”, Chateau de la Princesse,
Mello

— Février 2008 : 8th International Conference on Operations Research, La Havane, Cuba
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— Mai 2008 : COPEA Conference, UFRJ, Rio de Janeiro

— Octobre 2007 : Conférence pour 1’élection a ’Académie des Sciences d’Argentine, Rosario

— Octobre 2007 : Conférence & I’Académie des Sciences d’Autriche : Johann Radon Lectures, Vienne

— Octobre 2007 : Colloque ” Geometric Function Theory and Nonlinear Analysis”, on the occasion of the
60th birthday of Tadeusz Iwaniec, Ischia, Naples, Italie

e Hassan Malongo Elouai

xC-INV : Invited Conferences in a national or international congress :
— International Conference on ”Forecasting Financials Markets”, Marseille (23,24,25 mai 2012)
— Journées des doctorants en Economie, Université Paris-Dauphine (13/12/2011)

e Vito Mandorino

xC-COM : Lecture without proceeding in a national or international congress:

— ”Sobolev Lagrangians” lors du ”"Rencontre KAM faible” & Calvi (France), Octobre 2010

— ”Connecting orbits for families of Tonelli Hamiltonians” lors de la conférence ”Weak KAM theory in
Italy” & Cortona (Italie), Septembre 2011

e Mauro Mariani

xC-COM : Lecture without proceeding in a national or international congress:
—3rd LA PIETRA WEEK IN PROBABILITY, Florence, Juin 23-27 2008.

— Analytical and Numerical Aspects of Evolution equations, Berlin, Mars 2009.
— Rencontres de Probabilités 2009, Rouen, Mai 2009.

e Victor Filipe Martins da Rocha

xC-INV : Invited Conferences in a national or international congress :

— 8th Annual Conference on General Equilibrium and its Applications, Cowles Foundation for Research
in Economics, Yale University (USA)

— GEDays 2012 Workshop, University of York (UK)

— European Workshop on General Equilibrium Theory, University of Exeter (UK)

e Katia Meziani

xC-INV : Invited Conferences in a national or international congress :

— Workshop international Empirical Processes and Asymptotic Statistics. Université Rennes 1 (2007).
— Journées MAS de la SMAI. Modélisation et Statistiques des Réseaux. Université Rennes 1 (2008).
— Huitieme Colloque ” Jeunes Probabilistes et Statisticiens”. Aussois - Savoie (2008).

— 3emes Journées Statistiques du Sud (2009).

— Workshop: Probability and Geometry in high dimensions (2010).

— Rencontres de Statistiques Mathématiques (2008,2011)

xC-AFF : Poster in a national or international congress::

— Workshop international Empirical Processes and Asymptotic Statistics. Université Rennes 1 (2007)
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— Stats in the Chateau (2009).

e Jean-Marie Mirebeau

xC-INV : Invited Conferences in a national or international congress :

— Conférence ”Mathematics and Image Analysis”, Paris, 16/01,/2012

— Journées Lions Magenes, Paris, 14/12/2011

— Conférence ”Imagerie, Controle et Probabilités en Méditerranée”, Nice, 25/10/2011

— Conférence ”SampTa”, minisymposium Geometric multiscale analysis, 4/5/2011

— Conférence ” Génération de maillages: théorie et applications”, Paris, 26/11/2010

— Workshop ”Wavelet and Multiscale Methods”, Oberwolfach, Allemagne, 5/8/2010

— 713th intenational conference on approximation theory”, Minisymposium ”Adaptive and anisotropic
multivariate approximation”, Etats-Unis, 9/3/2010.

— Workshop ” Geometrical methods in mathematical imaging”, Allemagne, 9/10/2009

— ”International conference on applied analysis and scientific computation”, Minisymposium ” Anisotropic
finite element methods: analysis, refinement, and applications”, Chine, 25/06/2009

— Conférence, ” Approximation, Modélisation géométrique et Applications”, Lumigny, 27/11/08.
xC-COM : Lecture without proceeding in a national or international congress:

— ”Seventh international conference on curves and surfaces”, Mini-symposium ” Approximation problems
in image processing”, Avignon, 24/6/2010

—”Seventh international conference on mathematical methods for curves and surfaces”, Tonsberg, Norvege,
1/7/2008.

e Stéphane Mischler

xC-INV : Invited Conferences in a national or international congress :

— Octobre 2007: Workshop “Boltzmann 2007 - Autour de I’équation de Boltzmann”, & I'THP Paris,

— Février 2009: Colloque “Equations cinétiques et applications”, au CIRM Luminy,

— 13-24 Juillet 2009: Summer School & Workshop “Kinetics and statistical methods for complex particle
systems”, a Lisbonne (Portugal),

— 6-10 Décembre 2009: SIAM Mini-symposium on “Kinetics and statistical methods for complex particle
systems”, & Miami (Etats-Unis d’Amérique),

— 15-16 Mars 2010 : A Kaust Workshop on “Applied Differential Equations in Physics, Biology and Life
Science”, a Cambridge (Royaume-Uni),

— May 30th-June 4th, 2010: SIAM Conference on “Dynamical Systems and Partial Differential Equa-
tions”, a Barcelona (Espagne)

— Oct 22th-Nov 4th, 2010: Program on “Partial Differential Equations in Kinetic Theories”, Isaac Newton
Institute for Mathematical Sciences, Cambridge (Royaume-Uni),

— 6-10 Décembre 2010: Workshop “Classical and Quantum Mechanical Models of Many-Particle Systems”,
a Oberwolfach-Walke (Allemagne),

—9-11 Février 2011: Conference “Boltzmann equation: mathematics, modeling and simulations: in mem-
ory of Carlo Cercignani”, a I'THP Paris

— 4-18 Mars, 2011: Conference “Kinetic models of classical and quantum particle systems, in memory of
Naoufel Ben Abdallah”, IMT, Toulouse, 1

— 2-6 Mai et 4-15 juin 2011 : Workshop-meeting “Propagation of Chaos and Markov Processes”, CIRM
Luminy,

— 8-13 Septembre, 2011 : Workshop franco-russe "Mathematical hydrodynamics”, lac Baikal, Irkutsk
(Russie),
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— 7-11 Novembre , 2011: Workshop on “Boltzmann Models in Kinetic Theory”, ICERM Semester Pro-
gram, a "Université de Brown (Etats-Unis d’Amérique),

— 14-17 Novembre 2011: SIAM Conference on “Analysis of Partial Differential Equations”, & San Diego
(Etats-Unis d’Amérique),

— 9-13 Juillet 2012: Workshop “CNRS-PAN Mathematics Summer Institute”, Cracovie (Pologne),

— 10-14 Septembre 2012 : Ecole d’été “Modélisation en dynamique des populations et évolution”, La
Londe les Maures (Var),

e Ludovic Moreau

xC-COM : Lecture without proceeding in a national or international congress:

— Séminaire Bachelier, journée des doctorants, Paris, Octobre 2010

— New Advances un Backward SDEs for financial Engineering Application, Tamerza, Tunisia, Octobre
2010

— European Summer School in Financial Mathematics, Zurich, Septembre 2011

— Séminaire Bachelier, Journée des doctorants, Paris, Septembre 2011

— Journée de la chaire Finance et développement Durable, Clamart, Décembre 2011

e Clément Mouhot

xC-INV : Invited Conferences in a national or international congress :

— Nov. 2011: Speaker at the ”Bourbaki seminar” in Paris.

— Nov. 2011: Plenary talk SIAM Conference on Analysis of PDE’s, San Diego.

— June 2011: Conference Kinetic theory and related fields, POSTECH, Korea.

— April 2011: Conference Oxbridge PDE Days, Oxford.

— Dec. 2010: Workshops on many-particle systems, MFO, Oberwolfach.

— Nov-dec. 2010: Conference in the honor of Tai-Ping Lius 65th birthday, Singapore.

— Oct. 2010: Course on Landau damping, Isaac Newton Institute semester, Cambridge.

— July 2010: Workshop Singularity in PDE’s, IHES, Bures-sur-Yvette.

— June 2010: Conference Kinetic and hyperbolic equations, Stanford.

— Oct. 2009: Conference Mathematical challenges of ITER, CIRM, Marseille.

— May 2009: Workshop Hyperbolic equations and kinetic equations, Shanghai Jiao Tong U.
— March 2009: Workshop and Spring school Kinetic Theory, Academia Sinica, Taipei.

— Aprilmay 2008: Workshop Nonlocal operators and applications, Banff, Canada.

— Feb. 2008: 8th International Conference on Operational Research, La Habana, Cuba.

— Dec. 2007: Fourth Pacific Rim Conference on Mathematics, City University of Hong-Kong.
— June 2007: Journées Equations aux Dérivées Partielles, Evian (ex- Forges-les-Eaux).

e Bruno Nazaret

xC-COM : Lecture without proceeding in a national or international congress:

— Juin 2011 : Workshop ”Optimal Transport, algorithms and applications”, a I'IHP dans le cadre du
projet ANR OTARIE. Conférence ” Diffusion equations and entropies : a gradient flow approach”.

— Avril 2010 : Workshop ”"Nonlinear Diffusions and Entropy Dissipation: From Geometry to Biology”,
a Banff, Canada. Conférence ”Distances between measures induced by concave mobility : geodesics via
PDE.

— Septembre 2008 : Conférence a la journée des Mathématiques franco-espagnoles au College d’Espagne
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”Entropies, transport and distances between measures”.
— Juillet 2008 : Workshop ”Transport, optimization, equilibrium in economics” a Vancouver, Canada.
Conférence ” A new class of distances between measures”.

e Adrien Nguyen Huu
xC-COM : Lecture without proceeding in a national or international congress:

— lere journée de Printemps de la chaire Finance et Développement Durable. A structural risk-neutral
model of electricity prices, 6 mai 2009.

— 6th World Congress of the Bachelier Finance Society. Industrial arbitrage in markets with proportional
transaction costs, 2010.

— Markets with frictions: transaction costs and liquidity risk, Paris Dauphine Workshop. No Arbitrage
conditions with production and propotionnal transaction costs, 2010.

— FiME workshop. Arbitrage pricing on electricity markets, 2010.

— 4th European summerschool in Financial Mathematics, ETH Zurich. Arbitrage Pricing of Electricity
Production, 2011.

— 3eme Journée des doctorants du groupe Bachelier, Paris, Arbitrage Pricing of Electricity Production,
2011.

— 3eme journée de la Chaire Finance et Développement Durable, Stochastic target approach to electricity
future market cascading rule, 2011.

e Nejla Nouaili

xC-INV : Invited Conferences in a national or international congress :

— The 8th AIMS Conference on Dynamical Systems, Differential Equations and Applications , Dresden ,
Germany, mai 2010.

— International Workshop on Biomathematics and Biomechanics, Tozeur, Tunisie, novembre 2009.

— Conférence franco-Japonaise, Readilab (Reaction-Diffusion Systems and Chemotaxis), université de
Paris-Sud, Orsay, mars 2008.

xC-COM : Lecture without proceeding in a national or international congress:

— A Liouville theorem for a heat equation and applications to quenching, Dresden , Germany, mai 2010.
xC-AFF : Poster in a national or international congress::

— A Liouville theorem for vector valued semilinear heat equations with no gradient structure and applica-
tions to blow-up, Readilab (Reaction-Diffusion Systems and Chemotaxis), université de Paris-Sud, Orsay,
mars 2008.

e Stefano Olla

xC-INV : Invited Conferences in a national or international congress :

2012

— Weierstrass Institute, Berlin, minicourse on thermodynamics and statistical mechanics.
— Max Planck Institute, Leipzig (Germany).

— Courant Institute, New York University, USA.

— Rutgers University, USA.

— Universita La Sapienza, Roma, Italy.

— Warwick University, UK, mai.
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— Heraklion, Crete, Grece, juin.

— Mechanics: Classical, Statistical and Quantum, conference in Honor for G. Gallavotti. Roma, juillet
2011

— Kyoto University, Kyoto, Japan.

— Tokyo University, Tokyo, Japan.

— Field Institute, Toronto, Canada.

— CIRM, Luminy, France.

— Conference in Honor of S.R.S. Varadhan, Taipei, Taiwan.

— 11th workshop on Stochastic Analysis on Large Scale Interacting Systems, Kochi University, Japan.
— Tokyo University, Japan.

2010

— Pacific Rim Conference, Stanford, USA, june 28-juillet 2.

— WIMCS Colloquium, Swansea, UK, 26 Mars.

— Rutgers, USA

— Princeton, USA

2009

— University of Tokyo, Japan. Random processes and systems, University of Kyoto, Japan.

— Statistical Institute, Bangalore, India.

— Heat conduction in low dimensional systems, Bangalore, India.

— Tata Institute, Mumbai, India.

— ENS-Ulm, 26 mars 2009.

— University of Lublin, Poland. 101th Statistical Mechanics Meeting, Rutgers University, USA.
— Short course on non-equilibrium statistical mechanics, Polish Academy of Sciences, Warsaw.
— Interacting Stochastic Particle Systems, CRM, Montreal, Canada.

— Random walks in random environments, Vancouver, Canada.

— Krakow University, Poland.

— International Conference of Mathematical Physics, Prague, Czech Republic.

— Conference France-Brésil, IMPA, Rio de Janeiro, Brazil.

— University of Minnesota, Minneapolis, USA.

— University of Budapest, Hungary.

— Workshop on Atomistic Models of Solids, University of Oxford.

— Material Theories, Oberwolfach.

2008

— TU Berlin, Allemagne. Ecole Polytechnique.

— Warwick University, UK.

— Open Dynamical Systems III, Lille, France.

— Conference in Honor of J. Fritz, Budapest, Hungary.

— Rutgers University, USA,

— Courant Institute, New York, USA.

— Analysis seminar Paris-London, IHP , Paris.

— Ecole des Ponts, Paris.

— BICS Workshop ’Lattice Models’, Bath, UK.

— Rutgers University, USA.

— Leuven University (Belgium). 2007

— Rutgers University, NJ, USA.

— INDAM-Rome, cours ”Probabilistic approach to homogenization”.

— ”Stochastic Analysis on Large Scale Interacting Systems”, Kyushu University, Japon.

— ”Microscopic Origins of Dissipation and Noise”, Max Planck Institute, Leipzig.

— ”Entropy, transport and turbulence”, IHP, Paris.

— ?Particle systems, nonlinear diffusions, and equilibration”, Hausdorff Research Institute for Mathemat-

112



ics, Bonn.
— College de France, Paris.

e Catherine Pardoux

xC-COM : Lecture without proceeding in a national or international congress:
— Gettler-Summa M., Pardoux C., Delavelle C., Fayolle D. (2008) Modelling Times Series with Constraints
: Search for Similarities, Validation. SSC, SFdS, Ottawa

e Gabriel Peyré

xC-INV : Invited Conferences in a national or international congress :

— STAM Imaging Science, San Diego, July 2008.

— Numerical Tour of Mesh Processing, Curves and Surfaces, Apr. 2010

— Sparse Representations and Efficient Sensing of Data Meeting, Dagstuhl, Jan. 2011
— NIPS Worhshop Sparsity, 2011, Granada, Spain

xC-AFF : Poster in a national or international congress::
- CVPR’10
- ICCV’09

¢ Raphael PREVOST

xC-AFF : Poster in a national or international congress::
— Journées Francaises de Radiologie 2011
— International Symposium on Biomedical Imaging 2012

¢ Hugo Raguet

xC-COM : Lecture without proceeding in a national or international congress:
- SMAT 2011

xC-AFF : Poster in a national or international congress::

- PICOF 2012

e Jérome Renault

xC-INV : Invited Conferences in a national or international congress :

— Participation au 4eéme congres de la SMAI (Praz sur Arly, 4-8 juin 2007), a la demande de S. Sorin,
organisateur d’un mini-symposium.

— Conférencier invité au congres international de probabilités appliquées IWAP 2008 & Compiegne (7-10
Juillet 2008) et au “Workshop on Recent Advances in Repeated Games” de Stony Brook (USA) du 20 au
22 juillet 2008.

— Invité a la conférence “Dynamiques et Optimisation” de ’ANR “Optimisation, jeux et dynamique de la
décision avec coiit au changement : modélisation et algorithmes” du 9 au 11 juin 2008, a Paris 6.
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— Participation (invité) au Second General Equilibrium Workshop & Rio, 28-30 janvier 2008.

— Conférencier invité au “Workshop on Strategic Communication and Networks” a Valence (Espagne),
19-20 septembre 2007.

xC-COM : Lecture without proceeding in a national or international congress:

— Participation a la 18eme Conférence Internationale de Théorie des jeux de Stony Brook (Etats-Unis,
9-13 Juillet 2007).

— Participation aux journées CODE 2007, organisées par le groupe MODE de la SMAI, a I'Institut Henri
Poincaré, du 18 au 20 mars 2007.

— Participation au 13éme International Symposium on Dynamic Games and Applications du 30 juin au 3
juillet 2008 & Wroclaw (Pologne) et au 3éme congres mondial de théorie des jeux & Northwestern University
(Evanston, 13-17 juillet 2008).

— Participation aux journées MODE’08 de la SMAI a Clermont-Ferrand, du 26 au 26 février 2008.

e Anthony REVEILLAC

xC-INV : Invited Conferences in a national or international congress :

— Convergence of the weighted quadratic variations of some fractional Brownian sheets (International
conference on self-similar processes and their applications, Angers, July 20-24 2009);

— Convergence du processus des variations a poids pour certains draps brownness fractionnaires (Colloque
franco-roumain, Brasov, August 2008);

— Hermite variations of the fractional Brownian sheet (International Conference on Malliavin Calculus
and Stochastic in honor of Professor David Nualart, Kansas University, March 21th 2011).

¢ Rémi Rhodes

xC-INV : Invited Conferences in a national or international congress :

—2011: Moscou, Moscow center for continuous mathematical education, conférence internationale Random
Processes, Conformal Field Theory and Integrable Systems

—2011: Saint Pertersbourg, Chebyshev laboratory, school on Random Processes, Conformal Field Theory
and Integrable Systems

—2011: UCL Louvain la Neuve (Belgique), workshop Rencontres d’analyse

— 2011: Porquerolle, conférence internationale Fractals and related fields II

— 2010: INRIA Rocquencourt, conférence internationale CEA-EDF-INRIA homogenization, theoretical
and numerical aspects

—2010: Institute of Mathematics, Bedlewo (Pologne), Conférence internationale Non-local operators and
PDEs

— 2007: University of Sussex, Brighton (Angleterre), Conférence internationale Multiscale Analysis and
computations in Stochastic Differential Equation Modeling

e Vincent Rivoirard

xC-INV : Invited Conferences in a national or international congress :

— Exposé dans le cadre des Series of Lectures of the London Mathematical Society - Cambridge, mars
2011 : The Dantzig selector for high dimensional statistical problems

— Colloque Statistique et Optimisation - Institut Henri Poincaré, janvier 2011 : Panorama des estimateurs
de type lasso en statistique non-paramétrique

—European Meeting of Statisticians (Invited Paper Session) - Université du Pirée, Grece, aout 2010:
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Density estimation by using lasso-type estimators

xC-COM : Lecture without proceeding in a national or international congress:

— Journées MAS de la SMAI - Rennes, aotit 2008 : Estimation par seuillage de I'intensité d’un processus
de Poisson a support inconnu ou infini.

— Journées des Société frangaise de Statistique et Société Canadienne de Statistique - Ottawa, Canada,
mai 2008 : Thresholding estimation of a Poisson intensity with unknown or infinite support

— Rencontres de Statistiques Mathématiques - Luminy, décembre 2007 : Adaptive thresholding estimation
of a Poisson intensity with infinite support.

e Christian Robert

xC-INV : Invited Conferences in a national or international congress :

— Australian Statistical Conference, Adelaide, Australia 9-12 July 2012

— ISBA 2012, Kyoto, Japan, 25-29 June 2012, ISBA Lectures on Bayesian Foundations

— Challenges and Advances in High Dimensional and High Complexity Monte Carlo Computation and
Theory

— workshop (12w5105), BIRS, Banff, 15-19 March 2012

— Winter Simulation Conference, Phoenix, USA, 10-14 Dec.2011 (advanced tutorial)

— Colloquium in Honor of Hans Rudolf Kunsch, Zurich, Switzerland, 2-3 Oct. 2011

— Computational Methods in Applied Sciences Workshop, Columbia University, New York, 23-25 Sept.
2011

— Thomas Bayes 250th anniversary, University of Edinburgh, Scotland, 2-5 Sept. 2011

— Joint Statistical Meeting, Miami, USA, 1-5 Aug. 2011

— Richard von Mises Lecture, Berlin, Germany, 1 July 2011

— O-Bayes 2011, Shanghai, China, 10 June 2011

— Colloquium for the retiral of D.M. Titterington, Glasgow, Scotland, 30 May 2011

— ABC in London, Imperial College London, 5 May 2011

— Latent Gaussian models, Zurich, Switzerland, 2 Feb. 2011

— Joint Statistical Meeting, Vancouver, Canada, 2-5 Aug. 2010

— 45th Meeting of the Italian Statistical Society, Padova (IT), 16-18 June 2010

— CRiSM Workshop on Model Uncertainty, University of Warwick, 30 May-2 June 2010

— Frontiers of Statistical Decision Theory, San Antonio, USA, 17-20 March 2010

— Workshop MCMC Convergence and Estimation, Athens University of Economics and Business, 13-15
Sept. 2009

— Joint Statistical Meeting, Washington DC, 30 July-5 Aug. 2009

— MaxEnt2009, Oxford, Mississippi, 4-9 July 2009.

— Third Rimini Bayesian econometrics workshop, Rimini (Italia), 1-2 July 2009

— O’Bayes 09, Philadelphia, June 4-9 2009

— EPSRC Symposium Workshop on Markov Chain-Monte Carlo, University of Warwick, 16-19 March
2009

— Fall school on Random media, phase transitions and information theory, IHP, Paris, 15 Sept. 2008
—~Opening workshop of the SAMSI Program on Sequential Monte Carlo, Durham (USA), 7-10 Sept. 2008
— Opening workshop of the SAMSI Program on Sequential Monte Carlo, Durham (USA), 7-10 Sept. 2008
— World meeting of ISBA, Hamilton Island (Australia), 20-27 July 2008

— Conference in honor of Reuven Rubinstein, Sandbjerg (Denmark), 14-16 July 2008

— Computational Economics Conference, Sorbonne, 26-28 June 2008

— SSC-SFDS conference, Ottawa, 24-27 May 2008

— Statistical Theory and Methods for Complex, High-Dimensional Data, Isaac Newton Institute, Cam-
bridge, 21-27 April 2008
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— 20th Annual Conference on Statistics and Modelling in Human and Social Science, Cairo (Egypt), 24-26
March 2008

— 9th Bayesian Brazilian meeting, Sao Paulo, 23-27 Feb. 2008

— Deuxieémes Rencontres des Jeunes Statisticiens, Aussois, 2-7 Sept. 2007 (senior speaker).
— Joint Statistical Meeting, Salt Lake City, 28 July-2 Aug. 2007

— Workshop ”Bioinformatics, Genetics and Stochastic Computation: Bridging the Gap”,
— Banff International Research Station, July 1-5 2007.

— Workshop "MCMC, IS, Nice”, Nice, 10-11 June 2007

— Sixth Conference on Objective Bayesian Methods (O’Bayes 6), Roma 8-11 June 2007

— Third Cape Cod Monte Carlo conference, Harvard (MA), 12-14 May 2007

xC-COM : Lecture without proceeding in a national or international congress:

information non conservée

xC-AFF : Poster in a national or international congress::

— Valencia 9, ISBA meeting, Benidorm (Spain)

e Simona Rota Nodari

xC-COM : Lecture without proceeding in a national or international congress:

— Février 2011 : 3rd Meeting of the GDR Quantum Dynamics, Orléans, France.

xC-AFF : Poster in a national or international congress::

— Avril 2010 : Conférence PDEs, relativity & nonlinear waves, Granada, Espagne.

— Avril 2010 : Conférence Differential and topological problems in modern theoretical physics, SISSA,
Trieste, Italie.

e Judith Rousseau

xC-INV : Invited Conferences in a national or international congress :

— March 2012 Invitée & Oberwolfach : The frontiers of nonparametrics (org : P Buhlman, T Cai, A Munk
and B Yu). Exposé : On some bias in semi-parametric Bayesian statistics.

— Sept. 2011 Invitée & Oberwolfach : Semi-parametric and very - high dimensions ( org. J. Wellner and
A. van der Vaart)

— June 2011 Workshop on Bayesian nonparametrics (Vera-Cruz, Mexico). Bernstein von Mises Theorem
for general smooth functionals of a curve.

— Dec. 2010 London ERCIM. Rates of convergence under partially improper priors

— June 2010 Torino (Ttaly) Invited conference. Bayesian nonparametric workshop on Nonparametric
estimation of the spectral density in long memory processes

— March 2010 San Antonio (USA) In Honor of Jim Berger . Asymptotic properties of the posterior
distribution under overspecified mizxture models

— Octobre 2010 Topics on the Tropics (Australie). Invited distinguished speaker.

Bernstein von Mises properties of linear functional of the density

Time - varying mizture models with application to the air pollution

— June 2009 Torino (Italy) Invited conference. Bayesian nonparametric workshop on Miztures of Betas
densities

— June 2009 Philadelphia (US) Invited conference O’Bayes workshop on Bernstein Von Mises Theorem
for linear functional of the density

— March 2009 Warwick (UK) invited conference on MCMC: Use of importance sampling with MCMC
iterations

— December 2008 Paris. Workshop on Bayesian non parametric. Bernstein Von Mises Theorem for linear
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functional of the density

— August 2008 JSM. (Denver, U.S.) Invited conference on Combining expert knowledge in prior elicitation
— July 2008 ISBA ( Hamilton Island, Australia) Invited conference on Combining expert knowledge in
prior elicitation

— May 2008 SFDS-SSC meeting (Ottawa, Canada) Invited conference on Rates of convergence under
partially improper priors

— January 2008 AGROSTAT. Invited conference on Combining expert knowledge in prior elicitation
xC-AFF : Poster in a national or international congress::

— Valencia Meeting, 2010 Asymptotic properties of the posterior distribution under overspecified mixture
models

¢ Raphaél Roux

xC-COM : Lecture without proceeding in a national or international congress:
— Exposé au colloque ”Probabilistic methods in kinetic theory”, Marseille, 2-5 mai 2011

e Robin Ryder

xC-INV : Invited Conferences in a national or international congress :

— Aotit 2008: Conférence IECASTP, Bergen, Norvege

xC-COM : Lecture without proceeding in a national or international congress:
— Aout 2011 : Joint Statistical Meetings, Miami, Etats-Unis

— Aottt 2010 : Greek Stochastics beta, Lefkada, Grece

— Octobre 2007 : Atelier LERN/ CECD, Londres, Royaume-Uni

— Aot 2007 : ICHL 18, Montréal, Canada

xC-AFF : Poster in a national or international congress::

— Juin 2012 : ISBA, Kyoto, Japon

— Mai 2011 : Greek Stochastics gamma, Rethymnon, Grece

e Julien Salomon

xC-INV : Invited Conferences in a national or international congress :

— Paris, Numerical analysis of the Toolkit method, 16-20.07.08 Control of Physical Systems and Partial
Differential Equations.

— Minneapolis, U.S.A, A greedy algorithm for the identification of quantum systems, 02-06.03.09 Coher-
ence, Control, and Dissipation.

— Haifa, Israel, A monotonic algorithm for the optimal control of the Fokker-Planck equation, At the
interface of dynamical and statistical cosmology and transport optimization. 22-26.03.09

— St-Petersbourg, C.E.I, Local matching indicators for concave cost transport, 11-15.05.10 Optimization
and Stochastic methods for spatially distributed information.

— Sandbjerg, Danemark, Time parallelization for quantum control, 15-18.06.10 PRACCQSY'S 2010.

— Pittsburgh, U.S.A, A parallel in time solver for optimal control problems, 12-16.07.10 STAM Annual
Meeting 2010.

— San-Diego, U.S.A, Time parallelization for optimal control problems, 7-11.02.11 20-th International
Conference on Domain Decomposition Methods.

— Kos, Grece, Reduced Basis Method for Parametrized Variational Inequalities e Coupled Problems in
Science and Engineering (Coupled 2011). 20-22.06.11
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— Berlin, Allemagne, The Bloch Equation : some numerical tools to achieve control., 12-16.09.11 25-th
IFIP conference on system modeling and optimization.

— Vienne, Autriche, An optimization scheme for the computation of mean field games equilibria, 30.05-
02.06.12 12th Viennese Workshop on Optimal Control, Dynamic Games and Nonlinear Dynamics.

— Rennes, A parallel scheme for optimal control in NMR, 25-29.06.12 21-th International Conference on
Domain Decomposition Methods.

xC-COM : Lecture without proceeding in a national or international congress:

— Cancun, Mexique, ” A monotonic algorithm for the optimal control of the Fokker-Planck equation 7,
10-12.12.08 47-th IEEE Conference on Decision and Control.

— Shanghai, Chine, ” A greedy algorithm for the identification of quantum systems ”, 48-th IEEE Con-
ference on Decision and Control. 16-18.12.09

e Filippo Santambrogio

xC-INV : Invited Conferences in a national or international congress :

— Oct 2007, laboratoire Dieudonné, Nice, Micro-Workshop on optimal transportation ;

— April 2008, IPAM UCLA, Numerics and Dynamics for Optimal Transport ;

— July 2008, PIMS UBC Vancouver, Transport, optimization, equilibrium in economics ;

— Nov 2008, SNS Pisa, Optimal Transportation and Applications ;

— May 2009, Conférence SMAI 09, mini-symposium on Optimal Transport.

— Oct 2009, Dieudonné Lab, Nice, Recent Advances in Optimal Transportation and Applications ;

e Eric Séré

xC-INV : Invited Conferences in a national or international congress :

2007:

— “Mathematical Models of Complex Quantum Systems” (Berlin);

— “International Conference on Variational Methods 2” (Nankai University, Tianjin).

2008:

— Conférence pléniere au Second Congres Canada-France des Sciences Mathématiques;

— “Conference France-Taiwan” (CIRM);

— “Sino-French workshop on PDEs and Applications” (Nankai University);

— AMS-SMS meeting, special session on “Elliptic and parabolic nonlinear PDEs” (Shanghai).
2009:

— “Mathematical Aspects of Quantum Field Theory” (Bordeaux);

— “International Conference on Variational Methods 2” (Nankai University).

2010:

— “Calculus of Variations and Related Topics” (Taiwan);

— “International Conference on Relativistic Effects in Heavy Elements” (Pekin).

2011:

— “Recent advances in Elliptic Issues” (Besangon);

— “8th East China PDE conference” (Xian);

— “Mathematical Methods for Ab Initio Quantum Chemistry” (Nice).

2012:

— “International Conference on Variational Methods 3” (Nankai University, Tianjin);

— “Workshop on Mathematical and Numerical Analysis of Electronic Structure Models” (Pekin);
— “Variational Methods in Mathematical Physics” (Karlsruhe, Allemagne);

— “New Developments in Relativistic Quantum Mechanics and Applications” (Newton Institute, Cam-
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bridge);
— “Singular limit problems in nonlinear PDEs” (CIRM).

e Francois Simenhaus

xC-INV : Invited Conferences in a national or international congress :

— Workshop YEP IX organisé par Eurandom : Two-dimensional statistical mechanics. 2012.
xC-COM : Lecture without proceeding in a national or international congress:

— 3rd La Pietra week in Probability, Florence (Italie). Juin 2008

— Colloque Jeunes Probabilistes d’Aussois. Mars 2008.

e Alfonso Sorrentino

xC-INV : Invited Conferences in a national or international congress :

— Ecole d’automne sur la théorie KAM faible, CIRM, Marseille (France), October 2009.

— Conference: Nice weak KAM methods in Nice, Université de Nice-Sophia Antipolis, Nice (France),
February 2009.

— Conference on Stability and Instability in Mechanical Systems: Recent progress and mathematical
theory, CRM (Barcelona, Spain), September 2008.

e Mireille Summa

xC-INV : Invited Conferences in a national or international congress :

— British Classification Society 2009, Gettler Summa ”Editing and Clustering Matrices of times Series”
— ISI 2011, Gettler Summa as discussant of the session ”Learning and Data Science”

— JAIST2010, Gettler Summa ”Mining multimensional and multiple time series: Clustering and Visual-
ization”

xC-COM : Lecture without proceeding in a national or international congress:

— JDS2008, Gettler Summa & Goldfarb “Homogeneity measurement for functional data clusters”

— JDS2008, Gettler Summa & al. “Modelisation de chroniques sous contraintes : recherche de ressem-
blances, validation”

— CARME 2010, Gettler Summa & al. ”CD-Clustering”

— CARME 2010, Gettler Summa & al. ” Temporal Textual Data Analysis”

— Conference of the German Classification Society2010,Gettler Summa & al. ”Inference Method after
AHC and MCA applied on data of chemotherapy toxicities”

—1CC2011, Gettler Summa & al. ” Validation of Trajectories on Factorial Plans after a Tandem Clustering
Approach”

xC-AFF : Poster in a national or international congress::

— BIOPHARMA2009, Gettler Summa & al. ”Multivariate methodology for the analysis of toxicity and
response relationship: a meta analysis of cancer clinical trials”

— American College of Epidemiology, Gettler Summa & al. ’A New Clustering Method for Time Series to
Discover Geographical Cancer Trends from 1960 to 2000

¢ Rabah Tahraoui

xC-INV : Invited Conferences in a national or international congress :
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— Cima, 5-7 novembre 2007, université de Guelma (Algérie) : problemes de controle non locaux, C.N.
d’optimalité et programmation dynamique.

— Cima, 7-9 novembre 2010, université de Guelma (Algérie) : comportement asymptotique anisotropique,
en espace pour une edp elliptique sous forme non divergentielle.

e José Trashorras

xC-COM : Lecture without proceeding in a national or international congress:

— ”"Reconstruction strategies for coarse-grained stochastic lattice systems.” Workshop on Mathematical
and Computational Methods for Accelerated Molecular, Stochastic and Hybrid Simulation, Heraklion,
Crete, Greece, June 25-27, 2007.

— 7Sur le coarse-graining de systemes de particules en interaction sur un réseau” CANUM 2008

e Gabriel Turinici

xC-INV : Invited Conferences in a national or international congress :

— Gabriel Turinici ”Numerical approaches for mean field games problems” Workshop on: ”Défis Actuels
de la Finance ” LAGA, Université Paris 13, Nov 12-13, 2009

— G. Turinici ”Numerical and Theoretical Approaches in Quantum Control” invited lecture in the con-
ference ”Mathematics Analysis and Control in Chemical Physics and Related Systems”, University of
Nevada, Las Vegas, USA, December 14-17, 2010

— G. Turinici ” Multi-polarization quantum control of rotational motion” invited lecture in the Workshop
”Quantum Control” IHP, Paris Dec. 8-11, 2010

— G. Turinici ”Liquidity sources: hedging and biased estimates” at the conference Frankfurt MathFinance
Conference Derivatives and Risk Management in Theory and Practice 14-15 March 2011, Frankfurt, Ger-
many

— G. Turinici ”Multipolalization quantum control of rotational motion” at the workshop Quantum Con-
trol, April 4-9, BIRS, Banff, Alberta CANADA

— G. Turinici ”Numerical approaches for MFG” invited lecture at the workshop MEAN FIELD GAMES
AND RELATED TOPICS Rome, May 12-13, 2011

— G. Turinici ”Interpolation and reduced basis for scenario-dependent function” at the WORKSHOP JLL-
SMP: ’REDUCED BASIS METHODS IN HIGH DIMENSIONS” Paris, June 2011

— G. Turinici ”Nonlinear control: from quantum control to mean field games” invited lecture at the The
Seventh Congress of Romanian Mathematicians, June 29th-July 5th 2011, Brasov, Romania,

— G. Turinici ” An equilibrium mean field games model of transaction volumes” invited talk at Conference
at the ”Workshop on Control and Optimisation of PDEs”, Graz Oct 10th-14th 2011

e Vincent Vargas

xC-INV : Invited Conferences in a national or international congress :

— Oberwolfach: Workshop on Stochastic Analysis: 2011-05-29 - 2011-06-04.
e Francois-Xavier Vialard

xC-AFF : Poster in a national or international congress::

— MICCAT 2010.
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e Guillaume Vigeral

xC-COM : Lecture without proceeding in a national or international congress:

— ”Stochastic Methods in Game Theory”, Ettore Majorana Centre, Erice, 8-16 September 2010.

— ”Dynamiques, Optimisation et Apprentissage” Valparaiso 22-26 November , 2010

— Advances in Optimization and Related Topics, Universitat Autonoma de Barcelona, 29 November-3
December 2010

— Journées Jeux Dynamiques: temps discret et continu: Banyuls, May 30-June 1, 2011

— Games Toulouse 2011: Toulouse, September 12-16, 2011

— Journées du GDR MOA, Guadeloupe, 4-7 June 2012

e Yannick Viossat

xC-INV : Invited Conferences in a national or international congress :

— Games Toulouse 2011 (2011);

— Game Theory and Applications (Luminy, 2009).

xC-COM : Lecture without proceeding in a national or international congress:
— Journées MODE 2012 (Dijon) et 2010 (Limoges);

— AlgoGT 2011: Workshop on Algorithmic Game Theory (Grenoble);

— UECE Lisbon Meetings 2009 ; Journée ” Jeux et Telecoms” (Supelec, 2009);
— divers séminaires (a Londres, Valence (Espagne), Grenoble, Lille,...)

e Olivier Wintenberger

xC-INV : Invited Conferences in a national or international congress :

— Dependance in Probability and Statistics, CIRM, Marseille, France, 2011

— Statistical models for financial data III, TUG, Graz, Autriche, 2012

— The Mathematics and Statistics of Quantitative Risk Management, MFO, Oberwolfach, Allemagne,
2012

xC-COM : Lecture without proceeding in a national or international congress:

— Prediction of time series and non stationary time series, MSE, Paris, France,2012
— CFFE’11, Londres, Royaume-Uni, 2011

— EMAC, Sydney, Australie, 2011

— Non-Stationarity and some applications, UCP, Cergy, France, 2011

— Dependance in Probability and Statistics, CIRM, Marseille, France, 2011

— WG Risk, ESSEC, Cergy, France, 2011

— CFE’10, Londres, Royaume-Uni, 2010

— Rencontres Statistiques Mathématiques, CIRM, Marseille, France, 2009

— EMS 2009, Toulouse, France, 2009

— Grayhbill VIII - 6th International Conference on Extreme Value Analysis, Fort Collins, USA, 2009
— Journées de la SFDS, Bordeaux, France, 2009

— Journées de Probabilités 2008, Lille 1, Lille, France, 2008

— Journées de la SFDS, Ottawa, Canada, 2008

— IMS-ASA Joint Statistical Meetings, Salt Lake City, USA, 2007

xC-AFF : Poster in a national or international congress::

— Colloquium on Time series analysis, Graz, Autriche, 2007
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5 Appendix. Scientific influence

5.1 Some key facts

e The CEREMADE is actively cooperating with many universities all around the world. 152 foreign
researchers have been visiting CEREMADE for at least one week during last five years. The laboratory is
participating to non-european (ECOS, MathAmSud, PICS) and european projects held by the Ministery
of Foreign Affairs (Procope, Amadeus, Picasso, Polonium, Galilée). Many national and international con-
ferences have been organized by members of the CEREMADE (118 partipations to organizing committees
and 24 to scientific committees).

e Some colleagues at CEREMADE have been distinguished by prestigious prizes: P.-L. Lions just got
the INRIA Grand prix, F. Forges got the CNRS Silver Medal in 2009 and L. Cohen the Grand prix
EADS of the french Academy of Sciences in 2009. S. Olla (2010), P. Bernard (2012) and G. Peyré (2012)
were awarded ERC Grants. P. Bernard has been invited to deliver a plenary lecture at the International
Congress of Mathematicians in 2010. CEREMADE counts four IUF members: two junior: P. Bernard
(2007) and S. Mischler (2010), and two senior: C. Robert (2010) and F. Forges (2011). P.-L. Lions is
professor at College de France and member of the French Academy of Sciences.

e E. Jouini is scientific director of Institut Europlace de Finance and Research Vice-President at Université
Paris-Dauphine. M. J. Esteban was President of SMAI (2009-2012) and is Chairperson of the committee
of applied mathematics at EMS. P.-L. Lions sits on the High Council for Science and Technology (which
has 20 members); E. Jouini has sat on this Council in 2006-2009. J. Dolbeault is the director of the
Fondation des Sciences Mathématiques de Paris. I. Catto is vice-dean of education of the PRES PSL
Research University. 15 ANR projects are currently managed at CEREMADE, including 11 coordinated
by CEREMADE members, and 3 members of CERELADE have an ERC projects. Some members of
CEREMADE participate or have participated during the period in boards of scientific expertise: ANR,
AERES, EMS, ERC, NSF, national science agencies from Canada, Finland, Italy, Sweden, Switzerland.

e Members of CEREMADE sit on editorial boards of 62 international peer-reviewed journals as

— chief editors : Annales Henri Poincaré-Analyse Non Linéaire, Applied Mathematics, Colloquium Math-
ematicum, Journal de Mathématiques Pures et Appliquées, Journal of the Royal Statistical Society Series
B, JSFdS-RSA , Mathematics and Financial Economics;

— associate editors : Abstract and applied Analysis, Annals of Probability, Annals of the Institute of
Statistical Mathematics, Annals of Statistics, ANZJS, Bayesian Statistics, Chance, Electronic Journal
of Statistics, Finance and Stochastics, JASA, Mathematics and Financial Economics, Sankhya, SIAM
Journal on Imaging Science, Statistical Science, Test, Tomacs;

— members of editorial boards : Advances in Mathematics for Applied Sciences, Advances in Differential
Equations, Annales de I'Institut Henri Poincaré, Archives for Rational Mechanics and Analysis, Asymp-
totic Theory, Bulletin of the Brazilian Mathematical Society, Chinese Annals of Mathematics, Comptes-
Rendus de I’Académie des Sciences, COSMOS (Journal of the Singapore National Academy of Science),
Differential and Integral Equations, Dynamic Games and Applications, Dynamic Systems and Applica-
tions, Economic Theory, Electronic Journal of Differential Equations, Finance, Finance and Stochastics,
International Journal of Differential Equations and Applications, International Journal of Game Theory,
International Journal of Pure and Applied Mathematics, International Journal for Computational Vi-
sion and Biomechanics, Journal of Mathematical Imaging and Vision, Mathematical Control and Related
Fields, Mathematical Modelling : Theory and Applications, Mathematical Models and Methods for Ap-
plied Sciences, Mathematical Research Letters, Mathematics In Action, Medical Image Analysis, Networks
and Heterogeneous Media, Nonlinear Analysis Forum, Numerical Algorithms, Numerische Mathematik,
Partial Differential Equations, Probability Theory and Related Fields, Proceedings of the Royal Society of
Edinburgh, Revista Matematica Iberoamericana, Ricerche di Matematica, SIAM Journal of Control and
Optimization, STAM Journal of Mathematical Analysis, Zeitschrift fiir Analysis und ihre Anwendungen.
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5.2 Individual contributions

e Fadoua Balabdaoui

« Participation in networks (GDR, GDRE, GDRI, ANR, etc.) : ANR, avec Judith Rousseau. Theme:
Détermination des propriétés asymptotiques des estimateurs bayésiens semi-paramétriques.
x Participation to editorial boards: Editeur Associe de Electronic Journal of Statistics

e Jean-Philippe Bartier

« Participation in networks (GDR, GDRE, GDRI, ANR, etc.) : — Projet Procope (coopération franco-
allemande)

— Projet Amadeus (coopération franco-autrichienne)

— Projet Ecos (coopération franco-chilienne)

— ANR Inégalités fonctionnelles : probabilités et équations aux dérivées partielles (IFO).

— ANR CHANT : équations Cinétiques et Hyperboliques : Aspects Numériques, Théoriques, et de
modélisation.

e Ibtihel Ben Gharbia

x Regular collaborations with other laboratories: Projet Pomdapi-INRIA Rocquencourt
« Participation in networks (GDR, GDRE, GDRI, ANR, etc.) : GDR MOMAS (Modélisations Mathématiques

et Simulations Numériques liées aux problemes de gestion des déchets nucléaires)

e Imen Ben Tahar

« Participation in networks (GDR, GDRE, GDRI, ANR, etc.) : ANR croyances

e Patrick Bernard

x Organization of conferences with national or international impact: Rencontres KAM faibles a Calvi.

x Participation in networks (GDR, GDRE, GDRI, ANR, etc.) : ANR KAM faible (fin en 2012)

x Management of a network (ANR, GDR, etc.) : ERC starting grant: Symplectic aspects of Weak Kam
Theory. (a partir de septembre 2012)

x Awards and honors: — Invitation ICM 2010,

— IUF junior(2007),

— ERC Starting grant (2012).

x Participation in boards of scientific expertise: Comité de direction de PGSM

e Patrice Bertrand
« Regular collaborations with other laboratories: — Depuis 5 ans, collaboration avec Pierre Duchet (CNRS,
Paris 6). Des exposés dans des conférences nationales ou internationales ont été présentés (le dernier

ayant été présenté au séminaire de mathématiques discretes MDOD & Paris : P. Bertrand & P. Duchet,
”Orientations transitives de graphes et intervalles : du local au global”, 18 mai 2010. Des publications
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sont en préparation.

— Collaboration avec Jean Diatta (université de la Réunion) : deux séjours de 20 jours (2010 et 2011) a
Saint-Denis, dont un séjour invité et un autre dans le cadre du projet RCI-GS(projet Feder). Un manuscrit
est soumis pour publication et un autre est en préparation).

— Collaboration avec Francisco de Assis Tenorio de Carvalho (Centro de Informatica Cin, Universidade
Federal de Pernambuco). Un séjour invité de 17 jours environ & Recife en avril 2012. Un manuscrit est
en préparation (un preprint a été mis en ligne).

x Organization of conferences with national or international impact: Co-organisateur du ”Workshop on
Data Analysis and Classification in honor of Edwin Diday”, Conservatoire National des Arts et Métiers,
Paris, France, September 4th, 2007.

x Participation to editorial boards: Co-éditeur scientifique invité pour 9 textes du numéro 52 du journal
CSDA (2008).

x Participation in scientific committees of conferences and congresses: — ACKE 07,

— CLADAG 2007,

— COMPSTAT 2008 et 2010,

— IASC 07,

— MSDM 2009,

— ISSPA 2010,

— SFC 2004, 2005, 2007, 2010, 2011 et 2012,

— IFCS 20009.

e Soléne Bienaise

xOrganization of conferences with national or international impact: Membre du comité organisateur de
SLDS 2012 (Symposium on Learning and Data Science)

e Francois Bolley

x Reqular collaborations with other laboratories: — Institut Camille Jordan, Univ. Lyon 1, Dép. de
mathématiques,

— Univ. Clermont-Ferrand 2, Institut de mathématiques,

— Univ. Toulouse 3.

xOrganization of conferences with national or international impact: — Co-organisation d’une session
cinétique au congres Siam-Rsme-Scm-Sema a Barcelone (juin 2010),

— Co-organisation du congres “ Evolution equations” & Hamammet (mai 2010), “Evolution equations in
social sciences” a I’Université de Toulouse 1 (septembre 2010),

— Co-organisation du congres “Optimal transport to Orsay” a I’Université de Paris-Orsay (juin 2012)

— Co-organisation du congres en ’honneur de C. Villani a 'ENS Paris (janvier 2011)

— Co-organisation du congres a la mémoire de C. Cercignani a 'Institut H. Poincaré (février 2011).

x Participation in networks (GDR, GDRE, GDRI, ANR, etc.) : Membre des réseaux ANR “Equations
d’évolution” (2009-12, responsable: D. Bakry) et “Comportement collectif et diffusion ” (2009-12, re-
sponsable: J. Dolbeault)

¢ Bruno Bouchard
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x Organization of conferences with national or international impact: — Conférence ” New advances in Back-
ward SDEs for financial engineering applications” Tamerza, 2010, coorganisation.

— ”European summer school in mathematical finance”, coorganisation depuis 2007, organisateur principal
de la session 2012.

« Participation in networks (GDR, GDRE, GDRI, ANR, etc.) : — ANR ”Croyances”,
— ARN Jeunes Chercheurs ” Liquirisk”.

x Participation to editorial boards: Editeur associé de la revue Finance and Stochastics

e Luciano Campi

x Participation in networks (GDR, GDRE, GDRI, ANR, etc.) : — Chaire EDF ”Developpement durable”,
ANR ”Croyances”,
— Chaire Groupama, ”Le particulier face au risque”.

x Awards and honors: Europlace Institute of Finance (EIF) Prize for the best paper in mathematical
finance 2009

e Pierre Cardaliaguet

« Participation in networks (GDR, GDRE, GDRI, ANR, etc.) : — ANR JEUDI (ANR-10-BLAN-0112),
— ANR KAMFAIBLE (BLANO07-3-187245),

— ANR MICA (ANR-06-BLAN-0082), GDR 2932 “Théorie des Jeux: modélisation mathématique et ap-
plications”, GDR 3273 “Mathématiques de I'optimisation et applications”.

xManagement of a network (ANR, GDR, etc.) : co-responsable du GDR 2932 “Théorie des Jeux:
modélisation mathématique et applications”

x Participation to editorial boards: — IJGT (international journal of game theory),

— DGAA (dynamic games and applications).

e Guillaume Carlier

« Participation in collaborative research projects: — Collaboration Pise-Dauphine (depuis 2008),

— Al-Maqdisi Project (CEREMADE-Bir Zeit University) 2012-2013.

x Regular collaborations with other laboratories: Nombreuses visites et collaborations avec le laboratoire
de Mathématiques de Pise.

x Organization of conferences with national or international impact: — Juillet 2008: congres transport
optimal et économie & UBC (Vancouver),

— Juillet 2009: congres transport optimal et économie aux Mines de Paris

— Juin 2012: Optimal transport to Orsay.

« Participation in networks (GDR, GDRE, GDRI, ANR, etc.) : — ANR Otarie (Nice-Observatoire-
Dauphine-Moscou),

— ANR EVAMEF (Dauphine-Toulouse), GDR MOA (Mathématiques de 1'optimisation et applications).
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« Management of a network (ANR, GDR, etc.) : Co-responsabilité scientifique du GDR MOA de 2009 &
2011.

x Awards and honors: PEDR depuis 2004

x Participation in scientific committees of conferences and congresses: — Président du comité scientifique
des journées MODE 2012,

— membre du comité scientifique de SMAI 2009.

« Participation in boards of scientific expertise: Evaluateur pour: ANR, AERES, SNF (Suisse), NSF
(USA), NSERC (Canada).

e Roberto Casarin

x« Awards and honors: Received the Italian Economics Society (SIE) Award as best PhD Thesis 2004.

e Isabelle Catto

x Participation in collaborative research projects: — Membre du projet ECOS No. CO02E09 Opérateurs
maximauz, équations d’ordre 4 et dérive-diffusion (2006-2008)

x Regular collaborations with other laboratories: — Universidad Granada : plusieurs séjours d’une semaine
(fév. 2011, juil. 2010) sur invitation de J. Soler

— Pontifica Universidad Catolica de Chile, Santiago du Chili, séjour de 2 semaines en aout 2007, sur
invitation de R. Benguria.

xOrganization of conferences with national or international impact: — Mini-workshop 0707a Multiscale
and Variational Methods in Material Science and Quantum Theory of Solids, Oberwolfach, 11-17 février
2007. Co-organisation avec Isaac Vikram Chenchiah, Johannes Zimmer et Ivan Veselic.

« Participation in networks (GDR, GDRE, GDRI, ANR, etc.) : — Responsable local et membre du GDR
Dynamique Quantique depuis 2009

e Pierre Cazes

x Participation to editorial boards: — Rédacteur en chef du JSFdS-RSA en 2007-2008
— Rédacteur en chef adjoint de la revue : Statistique et Enseignement de la SFdS du 01-01-2009 au
31-10-2011 et membre du comité éditorial de cette revue

e Laurent Cohen

x Organization of conferences with national or international impact: Comite d’organisation: Mathematics
and Image Analysis 2009 et Mathematics and Image Analysis 2012, Paris.
« Participation in networks (GDR, GDRE, GDRI, ANR, etc.) : — GDR MSPC, GDR ISIS.

— Projet FIRST,

— ANR SURF, ANR PNANO, ANR NATIMAGES, ANR MESANGE.

« Management of a network (ANR, GDR, etc.) : Coordinateur ANR MESANGE.

Directeur GDR MSPC jusqu’en 2009, membre du comite directeur depuis.

x Awards and honors: — Lauréat 2009 d'un Grand Prix de I’Académie des Sciences: Prix de la Fonda-
tion d’entreprise EADS (sciences de l'information), pour l'ensemble des contributions sur les modeles
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déformables et leurs applications en imagerie biomédicale.
— IEEE Fellow 2010 for contributions to computer vision technology for medical imaging.

« Participation to editorial boards: — Journal of Mathematical Imaging and Vision (Springer),

— Medical Image Analysis (Journal),

— Machine Vision and Applications (Journal),

— International Journal for Computational Vision and Biomechanics

x Participation in scientific committees of conferences and congresses: — First International Conference on
Scale Space Methods and Variational Methods in Computer Vision (SSVM), Ischia, Italy, May 30 - June
2, 2007.

— Sixth International Workshop on Energy Minimization Methods in Computer Vision and Pattern Recog-
nition (EMMCVPR’07), Lotus Hill Institute, China 2007.

— 11th IEEE International Conference on Computer Vision ICCV 2007, Rio de Janeiro, Brazil, 14-21
October 2007,

— 3rd International Conference on Computer Vision Theory and Applications, VISAPP’08, 22 - 25 Jan-
uary, 2008 Funchal, Madeira - Portugal.

— RFIA 2008 15éme Congres Francophone AFRIF-AFIA de Reconnaissance des Formes et Intelligence
Artificielle Amiens, France, 22-25 Janvier, 2008.

— IEEE Conference on Computer Vision and Pattern Recognition Anchorage, Alaska, June 24-26, 2008.
— European Conference on Computer Vision, ECCV 2008 Marseille, France, October 12-18, 2008.

— 19th TAPR/IEEE International Conference on Pattern Recognition ICPR 2008, Tampa, Florida, USA,
December 8-11, 2008.

— International Conference on Imaging Theory and Applications, IMAGAPP 2009.

— International Conference on Computer Vision Theory and Applications - VISAPP, 2009.

— CompIMAGE’2010 Symposium - Computational Modeling of Objects Represented in Images: Funda-
mentals, Methods and Applications Buffalo, NY, May 5-7th, 2010.

— International Conference on Imaging Theory and Applications, IMAGAPP 2010.

— European Conference on Computer Vision, ECCV 2010, Greece, September 2010.

- MICCATI’2010.

— ACCV’2010 , Asian Conference on Computer Vision, New Zeland, November 2010.

— SSVM’2011 Israel, May-June 2011.

— IEEE Sibgrapi’2011 Brazil, August 2011.

— CompIMAGE’2012 Conference - Computational Modeling of Objects Represented in Images: Funda-
mentals, Methods and Applications Rome (Italy) from 5th to 7th of September 2012.

— 8th bi-annual conference on Energy Minimization Methods in Computer Vision and Pattern Recognition
(EMMCVPR 2011).

— VipIMAGE2011 - 3rd ECCOMAS Thematic Conference on Computational Vision and Medical Image
Processing, Portugal, October 2011.

— International Conference on Computer Vision Theory and Applications - VISAPP 2012, Rome (Italy),
24-26 february, 2012.

e Rose-Anne Dana

x Organization of conferences with national or international impact: — Workshop Multivariate and Dynamic
risk (co A. Galichon) IHP, sept. 09

« Participation in networks (GDR, GDRE, GDRI, ANR, etc.) : — ANR Croyance

— ANR risk
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— Chaire Les particuliers face au risque

« Management of a network (ANR, GDR, etc.) : — Coordinateur ceremade ANR Croyance

— ANR risk

— Organisatrice du seminaire de la chaire <Les particuliers face au risque

x Participation to editorial boards: — Editeur associé de la revue ”Mathematics and Financial Economics”
depuis 2007.

— Coéditeur de la revue "Macroeconomics Dynamics” depuis 2000.

— Coéditeur de Finance and Stochastics de 2008-11

x Participation in boards of scientific expertise: ANR Italienne

¢ Emmanuel Denis-Lépinette

x Organization of conferences with national or international impact: Workshop Paris-Dauphine 2010

e Jean Dolbeault

x Regular collaborations with other laboratories: liste non exhaustive, 5 dernieres années:

— TU Wien (Autriche), Université de Vienne (Autriche), Université Toulouse 1, Université Toulouse 3,
Université d’Evry, PUC (Chili), UChile (Chili), Université de Wroctaw, Université autonome de Madrid
(Espagne), Université autonome de Barcelone (Espagne), Universidad del Pais Vésco (Espagne), Univer-
sité de Crete (Grece), Université de Lyon 1, Politecnico di Torino (Italie), Politecnico di Milano (Italie),
Université de Rome 1 (Italie), Université de Rome 3 (Italie), Imperial College (UK), Université de Cam-
bridge (UK), Université de Cergy-Pontoise, Georgia Tech (USA), Cermics ENPC, Université de Nantes,
Université de Pavie (Italie), Université de Grenade (Espagne), Beijing Normal University (Chine), Uni-
versité de Buenos Aires (Argentine)

xOrganization of conferences with national or international impact: — 4-6/6/2007 Co-organisation du
workshop ”Functional Inequalities: Probability and PDE’s” Université Paris-X Nanterre (ANR IFO)
—19/7/2007: Co-organisation du ” Workshop on nonlinear PDE’s and applications to biology and physics”,
CAPDE et Université du Chili

— 26/9/2008: Premier workshop EDPs UAM - Paris-Dauphine (Collegio de Espana, Paris): ”Mathé-
matiques franco-espagnoles au College d’Espagne”

— 27-28/1/2009: Second workshop EDPs UAM - Paris-Dauphine (UMA, Madrid)

—21-26/6/2009: Workshop on Theory and Applications of Classical and Quantum Kinetic Theory, BIRS,
Banff, Canada.

— 6-7/10/2009: Workshop Concentration en vitesse et en espace dans les modeles cinétiques et diffusifs
(chemotaxis, gravitation, swarming), ANR CBDif (Institut Henri Poincaré, Paris).

—9-14/5/2010: Workshop on Nonlinear Diffusions and Entropy Dissipation: From Geometry to Biology,
BIRS, Banff, Canada.

- 12-13/1/2012: Workshop Functional Inequalities and PDE in the Life Sciences (Avec P. Markowich).

« Participation in networks (GDR, GDRE, GDRI, ANR, etc.) : ANR Accquarel, IFO, EVOL, NoNAP et
participation a de nombreux projets bilatéraux:

— Pays: CHILI, Unité partenaire: PUC, Santiago, Chili, Intitulé: Contrat no. C02E06 (co-responsable
avec E. Séré): Equations aux dérivées partielles de la physique mathématique, Cadre de la coopération:
MAE - ECOS Sud, Organisme partenaire: ECOS-CONYCIT (coopération franco-chilienne)

— Pays: AUTRICHE, Organisme partenaire: Univ. Vienne, Unité partenaire: WPI, Intitulé: Projet
Amadeus (coopération franco-autrichienne). Contrat no. 05538SB (responsable): Kinetic modelling in
stellar physics, charged particles physics and mathematical biology, Cadre de la coopération: MAE - Pro-
gramme d’actions intégrées
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— Pays: AUTRICHE, Organisme partenaire: Technische Universitét, Intitulé: Partenariat Hubert Curien
Amadeus (coopération franco-autrichienne) no. 13785UA (participant) Advanced entropy methods for
applied PDEs, Cadre de la coopération: MAE - Programme d’actions intégrées

— Pays: AUTRICHE, Organisme partenaire: Technische Universitét, Intitulé: Partenariat Hubert Curien
Amadeus (coopération franco-autrichienne) no. 22978 WA (participant) Long-time asymptotics for evo-
lution equations in chemistry and biology, Cadre de la coopération: MAE - Programme d’actions intégrées
—Pays: ESPAGNE, Organisme partenaire: ICREA, Intitulé: Partenariat Hubert Curien Picasso (coopération
franco-autrichienne) no. 13702TG (participant) Advanced entropy methods for applied PDEs, Cadre de
la coopération: MAE - Programme d’actions intégrées

— Pays: ESPAGNE, Organisme partenaire: Univ. Autonome de Barcelone, Intitulé: Partenariat Picasso
(coopération franco-espagnole) (participant) Long-time asymptotics for evolution equations in chemistry
and biology, Cadre de la coopération: MAE - Programme d’actions intégrées

— Pays: POLOGNE, Organisme partenaire: Univ. Wroclaw, Intitulé: Partenariat Hubert Curien Polo-
nium (coopération franco-plonaise) no. 13886SG (responsable) Entropy methods in nonlinear evolution
equations, Cadre de la coopération: MAE - Programme d’actions intégrées

— Pays: POLOGNE, Organisme partenaire: Univ. Wroclaw, Intitulé: Partenariat Hubert Curien Polo-
nium (coopération franco-plonaise) no. 20078 TL (participant) Nonlinear evolution equations with anoma-
lous diffusions, Cadre de la coopération: MAE - Programme d’actions intégrées

x Management of a network (ANR, GDR, etc.) : — ANR ANR Collective behaviour & diffusion (CBDif-
Fr)

— Nonlinear Analysis and Partial Differential Equations (NAPDE), a MathAmSud project (2009-2012)
with main teams at Université Paris-Dauphine, INRIA, Santiago (Chile), IMPA (Brazil) and Buenos
Aires (Argentina).

x Participation to editorial boards: Editeur de Colloquium Mathematicum, Editeur invité de Kinetic and
Related Models pour le volume dédié & N. Ben Abdallah

x Participation in boards of scientific expertise: ERC et nombreux journaux scientifiques

e Sophie Donnet

x Participation in collaborative research projects: — Depuis 2011 : Membre du projet ANR Calibration.
Coordinateur : Vincent Rivoirard

— Depuis 2011 : Membre de 1’équipe ORIO (Observatoire des Réseaux Intra- et Inter-Organisationnels),
laboratoire IRISSO, Université Paris-Dauphine

— Depuis 2010 : Membre du projet ANR Bandhit sur Statistiques bayésiennes non-paramétriques. Coordi-
nateur : Judith Rousseau

— Since 2009 : Membre du projet ANR BigMC sur Méthodes de Monte Carlo en grande dimension. Coor-
dinateur : Gersende Fort

«Regular collaborations with other laboratories: — MAP5 (Adeline Samson, Avner Bar Hen)

— INAPG (Pierre Barbillon)

x Other: Referee pour Computational Statistics & Data Analysis , Annals of Statistics, Biometrical Journal,
Biometrics, Australian and New Zealand journal of statistics, Bernoulli Journal...

e Lassad El Moubarki

« Participation in collaborative research projects: participation au projet PHC UTIQUE (num. 20852RJ
(code= 09G1419)) - Domaine : fouille de données.

x Reqular collaborations with other laboratories: Collaboration avec le laboratoire de recherche opérationnelle
et d’aide a la décision de 'ISG de Tunis dans le cadre de ma these (2006-2009) qui a été encadrée en co-
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tutelle. Encadrants scientifiques : P. Bertrand (Ceremade) et G. Bel Mufti (ESSEC Tunis).

¢ Romuald Elie

x Reqular collaborations with other laboratories: Collaborations avec le laboratoire de mathématiques
d’Evry, France; et avec I'Imperial College, London.

x Organization of conferences with national or international impact: One-day workshop on mathematical
finance, 2008

« Participation in networks (GDR, GDRE, GDRI, ANR, etc.) : Participation a ’ANR RISK portée par
Elyes JOUINI

x Management of a network (ANR, GDR, etc.) : Porteur de ’ANR Jeune Chercheur LIQUIRISK (2011-
2015)

e Maria J. Esteban

« Participation in collaborative research projects: Projet ECOS-CONYCIT (coopération franco-chilienne)
no. CO2E08: Limites singulieres et équations elliptiques

x Reqular collaborations with other laboratories: School of Mathematics - Georgia Tech University

x Organization of conferences with national or international impact: — Organisatrice de la “Consensus
Conference” of the Forward Look de 'ESF “Mathematics and industry”, Madrid, Avril 2010.

— Organisation (avec B. Kawohl et A. Cianchi) du workshop ”Optimal Constants in the Theory of Sobolev
Spaces and PDEs”, Oberwolfach (Allemagne), février 2010.

— Organisation (avec N. Bellomo) d’un mini-symposium SIMAI-SMAI sur la modélisation du cancer dans
Euroscience Open Forum (ESOF 2010), Torino, 2010.

— Membre du comité d’organisation des Journées sur transfert et mathématiques industrielles de la
R.S.M.E. - Saint Jacques de Compostelle, Espagne.

— Organisation (avec M. Brown, K. Schmidt et H. Siedentop) du Programme thématique “Spectral theory
of relativistic operators” au Newton Institute, Cambridge, 2012.

x Participation in networks (GDR, GDRE, GDRI, ANR, etc.) : — ANR NONAP (2010-2014).

— Projet ANR ACCQUAREL (2004-2009).

— Membre des GDR GREFI-MEFT (2876), AEDP (2434).

x Management of a network (ANR, GDR, etc.) : Co-responsable de 'ANR NONAP

x Awards and honors: — Conférence 'Ladyzhenskaya’ a 'université de Leipzig, Avril 2008.

— Conférence invitée au Congres Européen de Mathématiques, Amsterdam, 2008.

x Organizations/Invitations to non-academic scientific events: — Cérémonie des prix en mathématiques et
informatique (avec Académie des Sciences et INRIA)

— 2 conférences internationales dans le cadre du Forward Look en mathématiques industrielles en Europe.
x Participation to editorial boards: — Co-éditrice en chef (avec E. Séré) des it Annales de I'Institut Henri
Poincaré - Analyse non-linéaire.

— Membre de I’équipe éditoriale du it SIAM Journal of Mathematical Analysis et de I’it Electronic Journal
of Differential Equations.

x Participation in scientific committees of conferences and congresses: — Membre du comité de programme
de la 2013 STAM conference on materials’ science.

— Membre du comité scientifique ou de programme du projet OxPDE de 1’Université d’Oxford et du
séminaire d’Analyse Paris-London.

— Membre du comité du programme scientifique des congres ICIAM 2011, CEDYA 2009, CEDYA 2011,
QMathll (Hradec Kralove, Tchequie, 2010), de I’Abel Symposium 2010, du 10¢ Forum des jeunes
mathématiciennes (femmes et maths - Mission pour la place des femmes du CNRS) et du ” Euskadi-Kyushu
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Workshop on Applied Mathematics” (Euskadi-Kyushu 2011), Forum des jeunes mathématiciennes 2010
et du EMS-RESME joint Mathematical Weekend in 2011 (Bilbao).

« Participation in boards of scientific expertise: — Comité national du CNRS 2004-2008),

— ERC Panel pour les advanced grants en mathématiques (panel PE1) ((2008, 2010, 2012),

— Evaluation de la recherche mathématiques en Suede et en Italie

«Other: — Présidence de la SMAI (Société de Mathématiques Appliquées et industrielles): 2009-2012

— Chair du comité de mathématiques appliquées de la Société mathématique européenne

— Membre du Conseil Scientifique et ’Ecole Nationale des Ponts et Chaussées

— Membre du comité d’administration de I’Université Paris-Dauphine et de la Fondation Dauphine.

e David Ettinger

x Awards and honors: Major premier concours externe d’agrégation d’économie

e Jacques Fejoz

xRegular collaborations with other laboratories: IMCCE (Observatoire de Paris), Penn State University,
University of Maryland

« Organization of conferences with national or international impact: — Dynamique et EDP (CIRM, 11/2012)
— Workshop on Instabilities in Hamiltonian systems (Fields Institute, Toronto, 12-17/6,/2011)

— Journée Dynamique Paris VI-Paris VII (IMJ, 19/11/2010)

— Colloque Géométrie et Dynamique, Marc Chaperon 60 ans (IHP, 11-16 janvier 2010)

— Colloque Paulette Libermann (IHP, 7-12 décembre 2009)

— Rencontres internationales de Mécanique céleste a I'Institut H. Poincaré (11-20/12/2007)

« Participation in networks (GDR, GDRE, GDRI, ANR, etc.) : — Projet ANR Kam Faible (A. Fathi)

— Projet ANR Dyn PDE (L. Stolovitch)

« Organizations/Invitations to non-academic scientific events: — Salon des jeux mathématiques (2007,
2011)

— Nuits de I’Observatoire (2009)

x Participation in scientific committees of conferences and congresses: — Dynamique et EDP (CIRM,
11/2012)

— Workshop on Instabilities in Hamiltonian systems (Fields Institute, Toronto, 12-17/6,/2011)
— Journée Dynamique Paris VI-Paris VII (IMJ, 19/11/2010)
x Other: Rédaction de notices scientifiques dans I’agenda de 'IMCCE

¢ Jean-Baptiste Fiot

x Reqular collaborations with other laboratories: Collaboration avec le CSIRO, Brisbane, Australie

« Participation in networks (GDR, GDRE, GDRI, ANR, etc.) : Presentation lors d'un GT - GDR ISIS
(mai 2012)

x Awards and honors: VIPimage 2011 - Best student paper award

e Danielle Florens

x Participation in networks (GDR, GDRE, GDRI, ANR, etc.) : Chaire EDF ” Développement Durable”.
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e Nicolas Forcadel

x Regular collaborations with other laboratories: — Collaboration avec I'équipe COMMANDS de 'INRIA
— Collaboration avec le CERMICS de I’Ecole des Ponts et Chaussées

x Organization of conferences with national or international impact: Organisation de 1’école : Introduction
to numerical methods for moving boundaries, 12-14 Novembre 2007, ENSTA.

« Participation in networks (GDR, GDRE, GDRI, ANR, elc.) :

— Membre du projet européen SADCO Sensitivity Analysis for Deterministic Controller Design (Marie
Curie Initial Training Network), 2011-2014

— Membre de 'TANR AMAM Asymptotic Methods Applied to Materials science, 2011-2014

— Membre de ’ANR IDEE ”Interfaces Dynamics in Evolution Equations”, 2011-2014

— Membre de ’ACI ”Dynamique des dislocations”2004-2008

— Membre de ’ANR MICA ”"Mouvements d’Interfaces, Calcul et Applications” 2006-2010

— Membre du projet ”Galilée no 14639PG (2007)” (coopération franco-italienne)

x Awards and honors: Prix de these ENPC en 2007

e Francoise Forges

x Organization of conferences with national or international impact: — Co-organisateur de I'atelier ”Recent
Advances in Revealed Preference Theory: Testable restrictions in markets and games”, Université Paris-
Dauphine, 25-26 novembre 2010.

« Participation in networks (GDR, GDRE, GDRI, ANR, etc.) : Partenariat franco-espagnol Picasso
(Ministere des affaires Etrangeres/ EGIDE) avec I'Université de Valence, 2007, 2008.

x Awards and honors: Médaille d’argent du CNRS, 2009

x Participation in scientific committees of conferences and congresses: — Membre du comité scientifique
(impliquant la sélection d’articles et leur organisation en sessions) du 4th World Congress of Game Theory,
Istanbul, Juillet 2012.

e Ivan Gentil

« Management of a network (ANR, GDR, etc.) : Responsable a Dauphine des projets ANR "IFO” et
77EVOL77

x Participation in scientific committees of conferences and congresses: Organisation de 2 congres.
xOther: J’ai effectué 3 cous post-doctoraux a Lille, Grenoble et Londres

e Olivier Glass

x Organization of conferences with national or international impact:

— Co-organisateur avec J. Le Rousseau (Orléans), L. Rosier (Nancy) et E. Trélat (Orléans) d’un trimestre
a I’ LH.P. a Pautomne 2010, sur le theme ”Controle d’EDP et Applications”.

— Co-organisateur du congres < Control of Physical Systems and Partial Differential Equations >, a
I'Institut Henri Poincaré, Paris, du 16 au 20 juin 2008

s« Management of a network (ANR, GDR, etc.) :

— Coordinateur du projet ANR jeunes chercheurs 'ControleFlux’, 2006-2009,

— Responsable du partenaire parisien du projet ANR blanc "CISIFS’ (2009-),
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— Vice-coordinateur du GDR/GDRE "CONEDP’ (Controle des équations aux dérivées partielles) depuis
2009,

x Participation to editorial boards:

— Membre du comité éditorial de Mathematical Control and Related Fields (MCRF') depuis 2011,

— Membre du comité éditorial de STAM Journal of Control and Optimization depuis 2012.

e Bernard Goldfarb

x Participation in networks (GDR, GDRE, GDRI, ANR, etc.) : Coordinateur responsable d’un projet
déposé dans le cadre de l'appel d’offre européen Erasmus Mundus, associant les Universités La Sapienza
(Roma) Rey Juan Carlos (Madrid) Paris-Dauphine

x Participation to editorial boards: — responsable des traductions en francais des résumés de Biometrics

— rapporteur (referee) de revues (RAIRO, RSA) et congres (ASMDA, GfKL)

— Membre du comité éditorial de la page <« Excel’Ense > de la revue Modulad

x Participation in scientific committees of conferences and congresses: Comite scientifique du symposium
SLDS2009 (Paris), et du symposium SLDS2012 (Florence)

e Philippe Gravejat

x Participation in collaborative research projects: Membre du projet ANR Jeunes Chercheurs et Jeunes
Chercheuses " Ardypiteq” et du projet ANR blanc ”Interface”.

x Organization of conferences with national or international impact: Co-organisation des colloques:
—”Recent progress and perspectives on the Gross-Pitaevskii equation with non-zero boundary conditions”
a I'Institut Wolfgang Pauli (Vienne, septembre 2010);

—”Nonlinear dispersive partial differential equations and related topics” a 'Institut Henri Poincaré (Paris,
juin 2011);

—”Vortices and solitons for classical and quantum fluids” au Centre International de Rencontres Mathématiques
(Marseille, mars 2012).

« Participation in networks (GDR, GDRE, GDRI, ANR, etc.) : Membre du GDR ”Dynamique quan-
tique”.

« Management of a network (ANR, GDR, etc.) : Coordinateur du projet ANR Jeunes Chercheurs et
Jeunes Chercheuses ” Ardypiteq”.

e Massimiliano Gubinelli

x Organization of conferences with national or international impact:

— Organisation du workshop ”Rough paths and SPDEs” April 6-7, 2010. Newton Institute, Cambdrige,
Royaume Uni.

— Organisation du workshop ”"Rough paths in interaction”, Juin 10-11, 2010. Institut Henry Poincaré,
Paris, France.

— Organisation du workshop ”Rough Paths and PDEs”, Aoit 2012, Mathematische Forschungsinstitut
Oberwolfach, Allemagne.

« Participation in networks (GDR, GDRE, GDRI, ANR, etc.) : Membre de ’ANR Magix Mathematiques
et géométrie exacte. Projet JC 2009/2012.

x Management of a network (ANR, GDR, etc.) : Coordinateur de TANR ECRU Exploration on Rough
Paths. Project Blanc 2009/2012.
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x Participation in boards of scientific expertise: Membre du groupe d’évaluation Mathematique et Statis-
tique du NSERC (agence de la recherche Canadienne).

e Bénédicte Haas

xRegular collaborations with other laboratories: Christina Goldschmidt (Oxford), Victor Rivero (Guana-
juato), Grégory Miermont (ENS Lyon)

« Participation in networks (GDR, GDRE, GDRI, ANR, etc.) : Membre des projets ANR A3, porté par
J-F.Delmas, et MADCOF, porté par N.Fournier

e Boris Haspot

x Participation in collaborative research projects: ANR ”Maths océano” portée par David Lannes
xRegular collaborations with other laboratories: Université Paris Est (Frédéric Charve)

x Participation in networks (GDR, GDRE, GDRI, ANR, etc.) : ANR ”Maths océano” portée par David
Lannes

e Matthieu Hillairet

x Participation in collaborative research projects:

—2011-2012 : Membre du projet ”Instabilités hydrodynamique” financé par la mairie de Paris (Programme
”Emergences”) et porté par C. Lacave,

—2008-2012 : Membre du projet "RUGO” financé par ’ANR et porté par D. Gérard-Varet.

—2009-2010 : Membre d’un projet franco-allemand Hubert Curien, collaboration avec J. Escher, C. Walker
(Université de Hannovre) et Ph. Laurencot (Université Toulouse 3)

« Regular collaborations with other laboratories: 2007-2012 : Collaboration avec P. Wittwer (Département
de Physique théorique, Université de Geneve)

x Organization of conferences with national or international impact: Septembre 2007 : Membre du comité
d’organisation de la session d’automne du GDR MOAD.

x Participation in networks (GDR, GDRE, GDRI, ANR, etc.) : 2007-2012 : GDR Analyse des EDPs,
CHANT

e Francois Huveneers

x Participation in collaborative research projects: 2010-2012: European Advanced Grant Macroscopic Laws
and Dynamical Systems (MALADY) (ERC AdG 246953).

«Regular collaborations with other laboratories: — 2007 (5 months): Invited at Helsinki University (Finland)
by A. Kupiainen.

— 2011 (1 month): Invited at Courant Institute (USA) by L.-S. Young.

— 2012 (May 2 to May 7): Invited at the University of Cologne (Germany) by W. De Roeck.

e Vincent Iehlé

« Management of a network (ANR, GDR, etc.) : — Chef de Projet - Galilée 2010 (EGIDE et Ministere des
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Affaires Etrangeres), U. Paris-Dauphine et U. de Salerne (Italie): Transmission et acquisition d’information
sur les marchés financiers.

x Participation in communities of scientific programming: — Membre Participant: ESF Research Network-
ing Programme (2006-2010), Public Goods, Public Projects and Externalities.

x Participation in scientific committees of conferences and congresses: — Organisateur local du XVIleme
European Workshop on General Equilibrium Theory, juin 2008 (Paestum, Italie).

— Co-organisateur de la session ”Externalities and Public Choice”, Conference SAET, juillet 2009 (Ischia,
Italie). avec E. del Mercato.

— Co-organisateur de ’atelier ” Recent Advances in Revealed Preference Theory”, Université Paris-Dauphine,
novembre 2010.

— Co-organisateur de la session ”Cooperative Games and Externalities”, Conference SAET, juillet 2011
(Faro, Portugal). avec F. Forges.

— Co-organisateur de ’atelier ” Recent Advances on Beliefs in Decision Theory”, Université Paris-Dauphine,
novembre 2011.

e Cyril Imbert

x Organization of conferences with national or international impact:

— Co-organisateur du colloque “Nonlocal operators and partial differential equations” a Bedlewo, juin-
juillet 2010 (Centre Banach)

— Membre du comité scientifique ”Nonlocal aspects in PDEs and Applications”, Besangon (Mai 2010)

— Organisateur du colloque “Nonlocal operators and partial differential equations” a Bedlewo, juin-juillet
2010 (Centre Banach)

— Organisateur principal d’un workshop de 5 jours a Banff International Research Station (27 avril-2 mai
2008) sur les “opérateurs non-locaux et applications” (autres organisateurs : A. Mellet (Vancouver) et R.
Monneau (Ponts et Chaussées))

« Participation in networks (GDR, GDRE, GDRI, ANR, etc.) :

— Membre de ’ANR IDEE Dynamique d’interfaces dans les équations d’évolution (JCJC M. Alfaro 2011-
2014) (25%).

— Anciens projets : ANR Hamilton-Jacobi et théorie KAM faible (P. Thieullen, 2008-2011) (20%), ANR
Equations d’évolution dissipatives et convergence vers 1’équilibre (EVOL, D. Bakry, 2009-2011)(20%),
ANR Mouvement d’Interfaces, Calculs et Applications (Chambolle, 2006-2010)(40%), Egide -PHC Polo-
nium “Nonlinear evolutions equations with anomalous diffusions” (porteur, 2009-2011)

e Elyeés Jouini

x Participation in collaborative research projects: Directeur scientifique de I'Institut Europlace de Finance
(fondation de recherche)

x Organization of conferences with national or international impact:

— Households Risk and Insurance Workshop, Palais Brongniart, Paris, 2010,

— Dynamic Risk Sharing Workshop, Paris-Dauphine, 2009,

— Liquidity and Risk Management: Lessons from Current Capital Market Experiences, Myron Scholes
Conference, Paris-Dauphine, 2008,

— Summer School Perceiving, Measuring and Managing Risk: Illiquidity, Long-Term Risk, Natural Re-
sources, Pacific Institute for Mathematical Sciences, UBC, Vancouver, 2008 (with Ivar Ekeland, Ulrich
Horst and Ali Lazrak)

— Inaugural Workshop of the Groupama Chair, Le passage de la mutualisation a un lissage dans le temps
des charges, Paris, 2007,
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— Risk: Individual and Collective Decision Making Workshop, Paris-dauphine, 2007

x Participation in networks (GDR, GDRE, GDRI, ANR, etc.) : Membre du réseau Amamef (European
Science Foundation)

x Management of a network (ANR, GDR, etc.) : Responsable de ’ANR ”Croyances” (2007-2010), respon-
sable de 'ANR ”Risk” (2011-2014)

x Awards and honors:

— 2007, Titulaire de la chaire Groupama ”Les particuliers face aux risques” de la Fondation du risque

— 2008 Best Paper Award in Finance, Europlace Institute of Finance,

— 2009 Finance and Sustainability European Research Award (best published article)

— 2010 Chevalier de la Légion d’Honneur

— 2012 renouvellement de la Chaire Groupama pour 5 ans

x Participation to editorial boards:

— Editeur en chef de Mathematics and Financial Economics, Springer-Verlag,

— Membre des comités éditoriaux de Finance, Finance & Stochastics, Revue d’Economie Financiere, Revue
tunisienne des sciences de gestion, Revue frangaise de gouvernance d’entreprise

— Co-éditeur de la collection ” Paris-Princeton Mathematical Finance Seminar” dans la série Lecture Notes
in Mathematics, Springer-Verlag,

— Membre du comité éditorial de la collection ”Mathematical Modeling: Theory and Applications”, Kluwer
x Participation in scientific committees of conferences and congresses:

— New advances in backward SDEs for financial engineering application, Tamerza, Tunisie, 2010.

— 8th International Workshop on Pension, Insurance and Saving, Palais Brongniart, Paris, 2010.

— Tth International Workshop on Pension, Insurance and Saving, Palais Brongniart, Paris, 2009.

— Workshop Econometrics of Hedge Funds, CREST-ENSAE, Paris, 2009,

— French Finance Association Conference (AFFI) 2007, 2008, 2009.

— International Conference on Stochastic Analysis and Applications, Hammamet, 2007, 2009.

— Workshop Dynamic and Multivariate Risk measures, IHP, Paris, 2008.

— Colloque La responsabilité des dirigeants : quelles protections?, Paris-Dauphine, 2008.

— Colloque Pension and Savings: consequences of longevity risks on pension systems and labor markets,
Paris-Dauphine, 2008.

— Workshop on bi-variated risk, health and insurance, Dauphine, 2007.

x Participation in boards of scientific expertise:

~Membre du Haut-Conseil de la Science et de la Technologie (2006-2009),

~Membre du conseil d’Analyse Economique (2008-2011),

—Membre de la Commission nationale d’évaluation des projets nucléaires et des déchets de long terme
(depuis 2008)

xOther: Membre du Steering Committee du Pole de compétitivité mondial Finance Innovation, depuis
2007

e Idris Kharroubi

x Participation in collaborative research projects: member of the ANR project LIQUIRISK

e Hubert Lacoin
xReqular collaborations with other laboratories: Mission longue a 'IMPA Rio de Janeiro. Septembre

2011-Aout 2012.
x Awards and honors:
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Prix de these (effectué au LPMA /Université Paris 7):

— Prix de la fondation EADS pour une these de Mathématique (2010).

— Prix Perrissin-Pirasset/Schneider de la Chancellerie des universités de Paris (2010).

x Participation in boards of scientific expertise: Rapporteur pour des articles scientifiques dans diverses
revues: Annals of Probability, PTRF, Communications in mathematical Physics, Annales de I'Institut
Henri Poincaré...

e Jimmy Lamboley

x Regular collaborations with other laboratories:
— IRMAR Rennes

— LAMA Chambéry

— Polytecnico di Milano Milan

— IECN Nancy

« Participation in networks (GDR, GDRE, GDRI, ANR, etc.) : ANR GAOS, 2009-2012
x Participation in boards of scientific expertise: Rapporteur pour les revues :
Annales IHP Analyse non-linéaire, ESAIM COCV

e Guillaume Legendre

xRegular collaborations with other laboratories: POEMS UMR 7231 CNRS/ENSTA/INRIA

« Participation in networks (GDR, GDRE, GDRI, ANR, etc.) : ANR ACCQUAREL, ANR CISIFS, ANR
NONAP

* Other: membre des comités de sélection en section 26 de I'université Paris-Dauphine (2009), de I'université
de technologie de Compiegne (2009), de 'université Pierre et Marie Curie (2012) et du conservatoire na-
tional des arts et métiers (2012).

e Joseph Lehec

x Organization of conferences with national or international impact: — ler octobre 2010: Journée de travail
de ’ANR Evol.
x Participation in networks (GDR, GDRE, GDRI, ANR, etc.) : — ANR Evol

e Pierre-Louis Lions

x Participation in communities of scientific programming:

— Membre du Haut Conseil de la Science et de la Technologie

— Membre du Comité des Programmes Scientifiques du CNES

x Awards and honors:

— Juin 2012 : Grand prix de 'INRIA

— Officier de la légion d’honneur

— Docteur honoris causa de Heriot-Watt University (Edimbourg) et de la City University of Hong-Kong
— Membre de I’Académie des sciences de France, d’Argentine, d’Italie, du Brésil

— Membre de I'Istituto Lombardo.

138



« Organizations/Invitations to non-academic scientific events: — Membre fondateur du Comité Interna-
tional de I’ 7 International Summer School of Applied Mathematics”, Morningside Institute, Chinese
Academy of Sciences.

x Participation to editorial boards:

— Rédacteur en chef de : Journal de Mathématiques Pures et Appliquées, Applied Mathematiccs

— Membre du comité de rédaction de : Advances in Mathematics for Applied Sciences, Advances in Dif-
ferenetial Equations, Annales de I'Institut Henri Poincaré, Archives for Rational Mechanics and Analysis,
Asymptotic Theory, Bulletin of the Brazilian Mathematical Society, Chinese Annals of Mathematics,
Comptes-Rendus de I’Académie des Sciences, COSMOS (Journal of the Singapore National Academy of
Science), Differential and Integral Equations, Dynamic Systems and Applications, International Jour-
nal of Differential Equations and Applications, International Journal of Pure and Applied Mathematics,
Mathematical Models and Methods for Applied Sciences, Mathematical Research Letters, Mathematics
In Action, Networks and Heterogeneous Media, Nonlinear Analysis Forum, Numerical Algorithms, Nu-
merische Mathematik, Partial Differential Equations, Proceedings of the Royal Society of Edinburgh,
Revista Matematica Iberoamericana, Ricerche di Matematica, Zeitschrift fiir Analysis und ihre Anwen-
dungen

x Participation in boards of scientific expertise:

— Président du jury du prix ”Science et Défense”

— Membre de I'International Advisory Board of the Scuola di Dottorato in Scienze Astronomiche, Chimiche,
Fisiche e Mathematiche ” Vito Volterra”

— Membre du Scientific Advisory Panel de 'European Mathematical Society

e Vito Mandorino

x Participation in networks (GDR, GDRE, GDRI, ANR, etc.) : ANR Kam faible (ANR-07-BLAN-0361)

e Victor Filipe Martins da Rocha

x Reqular collaborations with other laboratories: Escola de Pés-Graduagao em Economia, Fundagao Getulio
Vargas, Rio de Janeiro

« Participation in networks (GDR, GDRE, GDRI, ANR, etc.) : ANR Croyances

x Participation to editorial boards: Economic Theory

x Participation in scientific committees of conferences and congresses: FEuropean Workshop on General
Equilibrium Theory (2012), University of Exeter

e Katia Meziani

x Reqular collaborations with other laboratories: travaux en collaboration avec des membres du LAMA et
du CREST.

x Participation in networks (GDR, GDRE, GDRI, ANR, etc.) : ANR Bandhit, ANR quantum stat, ANR
Calibration

« Other: reviewer pour des revues avec comité de lecture (EJS, Bernoulli...)

e Jean-Marie Mirebeau

x Awards and honors:
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Prix solennel de la chancellerie des universités de Paris, Perrissin-Pirasset /Schneider, en Mathématiques
Fondamentales et Appliquées, pour ma these.
Prix de la meilleure theése de la fondation d’entreprise EADS, en Mathématiques et leurs interactions.

e Stéphane Mischler

x Organization of conferences with national or international impact: Organisateur de la session “Ecuaciones
en Derivadas Parciales y Aplicaciones” du congres “8th International Conference on Operations Research”,
La Habana, Cuba, 25-29 February 2008

Organisateur de ’Ecole d’hiver “PDE and Mathematical Biology”, La Habana, Cuba, 15-19 Février 2010
et de la session “PDE and Mathematical Biology” du congres “9th International Conference on Operations
Research”, La Habana, Cuba, 22-26 Février 2010

Membre du comité scientifique du congres “10th International Conference on Operations Research”, La
Habana, Cuba, 6-9 Mars 2012, et coordinateur de la session “PDE and probability”

x Participation in networks (GDR, GDRE, GDRI, ANR, etc.) :

— membre du GDR GRIP de Th. Goudon

— membre du GDR CNRS 2900 ”CHANT” de F. Castella

— Responsable de ’ANR Spinada 2005-2008

— Co-responsable de ’ANR Madcof 2008-2012

x Awards and honors: Membre junior de I'institut universitaire de France (IUF), promotion Oct. 2010
Prix annuel 2009 de I’Académie des Sciences de Cuba pour larticle Turing instabilities at Hopf bifurcation
écrit en collaboration avec M. Rodriguez Ricard

e Ludovic Moreau

x Participation in networks (GDR, GDRE, GDRI, ANR, etc.) : Membre de linitiative de recherche
”protection financiere des agriculture”, Crédit-Agricole Assurances - Université Paris Dauphine Membre
de la chaire Finance et développement durable

e Clément Mouhot

x Participation in collaborative research projects: ANR MADCOF, ERC starting grant

x Organization of conferences with national or international impact:

— May and July 2011: Organization (with Eric Carlen, Maria Carvalho and Nicolas Fournier) of two
workshops and an international conference Probabilistic methods in kinetic theory, CIRM, Marseille.

— February 2011: Organization (with Frangois Bolley, Laurent Desvillettes and Silvia Lorenzani) of an
international conference in the memory of Carlo Cercignani, IHP, Paris.

— January 2011: Organization (with Frangois Bolley and Alessio Figalli) of an international conference
Kinetic equations, geometry, probability, optimal transport: old and new in the honor of Cédric Villani,
Fields medallist 2010, ENS Paris.

— July 2010: Organization of one of the sessions of the conference Singularity in PDEs at IHES, Paris.

— February 2010: Organization (with Stéphane Mischler) of an international conference PDE and biology,
La Habana, Cuba.

x Participation in networks (GDR, GDRE, GDRI, ANR, etc.) :

—ANR ”Spinada” (responsable Stéphane Mischler)
— GDR ”Chant”, GDR ” Analyse des équations aux dérivées partielles”
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— GDR Franco-Italien GREFI-MEFI

— Coopération franco-espagnole - Partenariat Hubert Curien (ex-PAI)
- ANR MADCOF

x Participation to editorial boards: JSP, ACAP, ESAIM Proc

e Bruno Nazaret

« Participation in networks (GDR, GDRE, GDRI, ANR, etc.) : Participation aux projets ANR EVOL
(15%) et OTARIE (30%)

e Adrien Nguyen Huu

x Other: membre de 1’Association des Docteurs et Doctorants de Dauphine

e Nejla Nouaili

x Regular collaborations with other laboratories: LAGA, université Paris 13.

e Joana Oliveira dos Santos

x Participation in networks (GDR, GDRE, GDRI, ANR, etc.) : ANR Kam faible

e Stefano Olla

x Participation in collaborative research projects: 2010-2015: ERC advanced grant No 246953, Malady
(Microscopic Laws and Dynamical System). CoPI avec Carlangelo Liverani (PI). Le projet de recherche et
le financement est distribué entre la Seconde Université de Rome (Liverani) et I’Université Paris-Dauphine
(Olla).

x Organization of conferences with national or international impact:

— Large Scale Dynamics, Oberwolfach, septembre 2007, avec H. Spohn and C..Landim.

— WORKSHOP GREFI-MEFT 2008. From Dynamical Systems to Statistical Mechanics. CIRM, Luminy,
février-Mars 2008.

— Stochastic Processes and Applications, Interacting Particles Session, Berlin Juillet 2009.

— Large Scale Dynamics, Oberwolfach, novembre 2010, avec H. Spohn and C. Landim.

— Fourier’s Law, Field Institute, Toronto, Canada, avril 2011, avec Carlangelo Liverani.

— Nonequilibrium Statistical Mechanics: Mathematical Understanding and Numerical Simulation (12w5013),
BIRS, Banff, Canada, novembre 2012, avec Joel Lebowitz et Gabriel Stoltz.

x Participation in networks (GDR, GDRE, GDRI, ANR, etc.) :

—2007-2010- ANR LHMSHE - Limites hydrodynamiques et mécanique statistique hors équilibre.

— 2010 -present ANR SHEPI - Systemes Hors Equilibre de Particules en Interaction

« Management of a network (ANR, GDR, etc.) : GDRE Grefi-Mefi, Comité de Gestion Scientifique

x Participation to editorial boards: Annals of Probability Probability Theory and Related Fields

x Participation in boards of scientific expertise: AERES, comité d’évaluation du Laboratoire de Nancy,
2011
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e Catherine Pardoux

x Organization of conferences with national or international impact: SLDS 2009 : Statistical Learning and
Data Science, Paris, 2009 SLDS 2012 : Statistical Learning and Data Science, Florence, 2012

x Participation to editorial boards: Membre du comité éditorial de la page <« Excel’Ense > de la revue
Modulad

e Gabriel Peyré

x Participation in collaborative research projects: — Directeur du GdR CNRS MSPC

x Organization of conferences with national or international impact:

— Organisateur, Mathematics and Image Analysis 2009

— Organisateur, Mathematics and Image Analysis 2012

« Participation in networks (GDR, GDRE, GDRI, ANR, etc.) : — Membre des GDR MSPC, GDR ISIS
et GDR Vision.

x Management of a network (ANR, GDR, etc.) :

— Coordinateur projet ANR Natimages

— Coordinateur projet ERC SIGMA-Vision

x Participation to editorial boards: — Editeur associé STAM Journal on Imaging Science
x Participation in scientific committees of conferences and congresses:

— STAM Imaging Science 2008

— STAM Imaging Science 2010

— STAM Imaging Science 2012

¢ Raphael PREVOST

x Reqular collaborations with other laboratories: Philips Research Medisys

e Hugo Raguet

xRegular collaborations with other laboratories: UNIC CNRS UPR-3293

« Participation in networks (GDR, GDRE, GDRI, ANR, etc.) : GDR MSPC

e Mohamed Rahal

« Participation in networks (GDR, GDRE, GDRI, ANR, etc.) : Contrat ANR: Projet SEVEN en collab-
oration avec EDF, INRIA, LIMSI/CNRS et SEMIOSYS

e Jérome Renault

« Participation in networks (GDR, GDRE, GDRI, ANR, etc.) :
— ANR Croyances (resp. E. Jouni, Dauphine)
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— ANR ATLAS (from Applications to Theory in Learning and Adaptative Statistics), resp. P. Reynaud-
Bouret et G. Stoltz (DMA, ENS).

— Réseau Franco-Israelien “Strategic Use of Information in Dynamic Games”, avec notamment E. Lehrer
et E. Solan

— Projet Picasso “Communication stratégique et réseaux” , Ceremade et Département d’Analyse économique,
Alicante (responsables F. Forges et P. Hernandez)

x Awards and honors: Pedr 2002, renouvelée en 2006.

e Anthony REVEILLAC

x Reqular collaborations with other laboratories: Collaboration suivie avec 1”’institut fiir Mathematik,
Humboldt-Universtat zu Berlin”

x Organization of conferences with national or international impact:

— Organisation du groupe de travail ”Journée Processus et Champs Fractionnaires”, 28 janvier 2008, La
Rochelle.

— Organisation du groupe de travail ” Journée Image”, 11 octobre 2007, La Rochelle.

¢ Rémi Rhodes

x Regular collaborations with other laboratories:

— Julien Barral, université Paris 13, LAGA

— Xiong Jin, University of St Andrews, Mathematics Institute, North Haugh, St Andrews, Ecosse.
— Julien Sohier, Université Roma 3, Italie

— Scott Sheffield, Massachussets Institute of Technology, Boston, USA.

— Bertrand Duplantier, CEA Saclay.

« Participation in networks (GDR, GDRE, GDRI, ANR, etc.) : GDR: Analyse multifractale, ANR
CHAMU

x Participation in boards of scientific expertise:

— commission d’experts du CEREMADE

—commission d’experts du laboratoire Jean Dieudonnée, université de Nice Sophia-Antipolis

e Vincent Rivoirard

x Participation in collaborative research projects: Participation a des projets initiés par plusieurs universités
du Chili (Universidad de Chile, Universidad de Valparaiso et Pontificia Universidad Catolica de Chile) :
Projet de coopération internationale CONICYT, Projet de la Fondation Andes, Programme MathAmSud
x Regular collaborations with other laboratories:

— Laboratoire Jean Dieudonné de Nice

— CREST-ENSAE

— Laboratoire de mathématiques d’Orsay

— Laboratoire de Statistique de I’Université de Valparaiso

x Organization of conferences with national or international impact:

— Organisateur pour le compte de la SFdS de la premiere rencontre franco-chilienne de statistique tenue
a 'THP en avril 2012

— Organisateur pour le compte du GT MAS de la SMAI de la journée ”Fiabilité” tenue & 'ENS (journée
commune SFdS - GT MAS de la SMAI) tenue en juin 2009
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— Organisateur pour le compte du GT MAS de la SMAI de la journée ”Modeles d’évolution en biologie”
tenue a 'THP (journée commune SFdS - GT MAS de la SMAI) tenue en avril 2008

— Organisateur de la session ”Statistique bayésienne” aux journées MAS de Nancy, septembre 2006

« Participation in networks (GDR, GDRE, GDRI, ANR, etc.) : Participation aux ANR suivantes :

— ANR Banhdits (2011-) : Bayésien non paramétrique, techniques en grandes dimension et simulations
(coordinatrice : Judith Rousseau)

—~ANR Parcimonie (2009-) : (coordinateur : Erwan Le Pennec)

— ANR SP BAYES (2007-2011) : Statistiques bayésiennes semi-paramétriques (coordinatrice : Judith
Rousseau)

— ANR ATLAS (2006- 2010) : From Applications to Theory in Learning and Adaptive Statistics (coordi-
natrice : Patricia Reynaud-Bouret)

x Management of a network (ANR, GDR, etc.) : Coordinateur de ’ANR Calibration (2012- )

x Participation in scientific committees of conferences and congresses: Membre du comité de programme
des Journées de Statistique 2011 organisées par la SFdS

x Participation in boards of scientific expertise:

—Expertise de projet pour la Swiss National Science Foundation

— Membre des commissions de spécialistes et de comités de sélection pour:

- Mai 2012 : I’Ecole Centrale de Lyon (extérieur, recrutement MCF) et I’Université de Nice (extérieur,
recrutement MCF)

- Octobre 2011 : I'Université Paris 10 Nanterre (extérieur, recrutement MCF)

- Mai 2011 : les Universités de Paris Dauphine (intérieur, président du comité de sélection, recrutement
MCF) et de Paris 10 Nanterre (extérieur, recrutement Prof)

- Mai 2010 : les Universités d’Orsay (intérieur, recrutement MCF) et de Paris 6 (extérieur, recrutement
MCF)

- Mai 2009 : les Universités d’Orsay (intérieur), de Paris 6 (extérieur, recrutement MCF) et de Paris 7
(extérieur, recrutement MCF)

- Mai 2008 : les Universités d’Orsay (intérieur, recrutement MCF), de Caen (extérieur, recrutement MCF)
et d’Aix-Marseille 1 (extérieur, recrutement MCF)

- Mai 2007 : les Universités d’Orsay (intérieur, recrutement MCF'), de Caen (extérieur, recrutement MCF)
et d’Aix-Marseille 1 (extérieur, recrutement MCF)

« Other: Création de 'Equipe INRIA CLASSIC (avec Olivier Catoni et Gilles Stoltz) au sein du Département
de Mathématiques et Applications de 'ENS. Le projet CLASSIC (Convex Learning through Aggregation,
Supervised Statistical Inference, and Classification) a été accepté par le Comité des Projets de 'INRIA
Rocquencourt le 4 juin 2009.

e Christian Robert

x Organization of conferences with national or international impact:

— Workshop on Computational Methods, ICMS, Edinburgh, March 2012 (co-organiser with M. Girolami
and A. Mira).

— ABC in London, Imperial College London, May 2011 (co-organiser with M. Stumpf).

— Adap’Skiii, a satellite meeting to MCMC’Ski 3, 3-7 January 2011, Snowbird, Utah (USA) (main organ-
iser).

— Workshop on Statistical Mixtures, ICMS, Edinburgh, March 2010 (co-organiser with K.L. Mengersen
and D.M. Titterington).

— ABC in Paris, Université Paris-Dauphine, 29 June 2009 (sole organiser).

— Adap’Skii, a satellite meeting to MCMC’Ski, 6-8 January 2008, Bormio (Italy) (main organiser).

— Workshop ”Bioinformatics, Genetics and Stochastic Computation: Bridging the Gap” Banff Interna-
tional Research Station, 1-5 July 2007 (co-organiser).
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« Participation in networks (GDR, GDRE, GDRI, ANR, etc.) : ANRS Ecosstat (2005), Misgepop (2005),
Adap’MC (2005), NPBayes (2007), EMILE (2008), bandhit (2008) - Action Concertée Incitative, Nouvelles
Interfaces des Mathématiques sur ” Algorithmes particulaires, optimisation stochastique et applications a
I’environnement” in 2005-2008.

x Awards and honors:

—Président 2009 de 'association ISBA (International Society for Bayesian Analysis) Fellow of the Ameri-
can Statistical Association (ASA) 2012

—~AMSI-SSAT Lecturer 2012 (Australian Mathematical Sciences Institute and Statistical Society of Aus-
tralia, Inc.)

x Participation to editorial boards:

—Editeur en chef du Journal of the Royal Statistical Society Series B de 2006 a 2010

—Associate editor pour les journaux JASA, Annals of Statistics, TEST, Statistical Science, Sankhya,
Annals of the Institute of Statistical Mathematics, Bayesian Statistics, CHANCE, TOMACS

x Participation in scientific committees of conferences and congresses:

— ISBA 2012, Kyoto, 25-29 June 2012 (co-organiser of three sessions).

— O-Bayes 2011, Conference on Objective Bayesian techniques, Shanghai, China, 11-15 June 2011 (member
of the scientific committee).

— O’Bayes 09, Conference on Objective Bayesian techniques, Philadelphia, 5-10 June 2009 (member of the
scientific committee).

— ISBA 2008, Hamilton Island, 21-25 July 2008 (member of the scientific committee).

— Deuxieémes Rencontres des Jeunes Statisticiens 2005, Aussois, 02-07 Sept 2007 (member of the scientific
committee).

— O’Bayes 07, Conference on Objective Bayesian techniques, Roma, 8-11 June 2007 (member of the
scientific committee).

x Participation in boards of scientific expertise: NSF,EPSRC, Academy of Finland, AERES,

e Simona Rota Nodari

« Participation in networks (GDR, GDRE, GDRI, ANR, etc.) : ANR NoNAP
x Awards and honors: Prix au mérite Virlogeuz en Science décerné par la Chancellerie des universités de
Paris

e Judith Rousseau

x Reqular collaborations with other laboratories: Collaborations suivies avec LPMA, Orsay et le CREST
en FRANCE, ainsi qu’avec QUT (Australie), Bocconi (Italie), Korea et Seoul Universities

« Participation in networks (GDR, GDRE, GDRI, ANR, etc.) : Financement ANR : Responsable du
projet ANR SP Bayes accepté en juillet 2007. Responsable ANR Bandhits a partir de 2010. Participation
a PANR BigMC et & ’ANR Calibration

x Management of a network (ANR, GDR, etc.) : Coordinatrice de 2 ANR : SP Bayes et Bandhits

x Participation to editorial boards: Editeur associé de ANZJS (depuis juillet 2008) Editeur associé de
Annals of Statistics depuis Septembre 2009

x Participation in scientific committees of conferences and congresses: Comité Scientifique de 'ISBA 2008,
Comité scientifique du Workshop Bayesian nonparametrics (2013)

x Participation in boards of scientific expertise: Membre du conseil scientifique de 'INRA

e Robin Ryder
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x Reqular collaborations with other laboratories: Département de Statistique, Oxford; Institut Jean Nicod,
ENS; CREST

x Awards and honors: Savage Award de la meilleure these, décerné par I'ISBA : mention honorable,
catégorie méthodologie appliquée

x Other: Membre d’Opération Postes

e Julien Salomon

x Participation in collaborative research projects:

- 2006-2009, A.N.R C-QUID : Contrdle Quantique et Identification (Responsable J-M. Coron). Membre
du projet.

—2008-2011, A.N.R OTARIE : Theory and Applications to cosmological Reconstruction and Image pro-
cessing (Responsable A. Sobolevskii). Responsable scientifique du projet pour I’'Université Paris-Dauphine.
Participation : 55%

x Organization of conferences with national or international impact: Paris, 7-9.06.11 ” Optimal Transport,
algorithms and applications”. Conférence organisée avec G. Carlier et J. Delon. Page de la conférence :
http://www.mccme.ru/~ansobol/otarie/paris110607.html

x Participation in communities of scientific programming: — Journée de la Recherche & Dauphine : Intro-
duction au transport optimal. 22/03/12

— Interventions au Lycée Chaptal. 2011 2012. Introduction aux mathématiques appliquées, devant un
public de Lycéens et d’éleves de CPGE.

e Filippo Santambrogio

x Organization of conferences with national or international impact:

— Coorganisateur du colloque Optimal Transport and Applications to Economics, Paris 2009 (Ecole des
Mines), avec G. Carlier et A. Galichon.

— Coorganisateur du Groupe de Travail de Calcul des Variations de Paris-Dauphine en 2009/10.

— Coorganisateur du Séminaire Parisien d’Optimisation, depuis octobre 2010.

« Participation in networks (GDR, GDRE, GDRI, ANR, etc.) :

— ANR OTARIE

— Responsable local du projet ANR jeunes EVaMEF (projet Paris Dauphine-Toulouse School of Economics,
responsable national : A. Blanchet), 2009/12.

x Awards and honors:

— Prix ” Gioacchino Iapichino” pour une oeuvre d’analyse mathématiques (reservé aux jeunes mathématiciens
italiens) remis par I’Accademia dei Lincei, Rome, 2007

— Prix d’études ”Benedetto Sciarra” remis par la SNS de Pise, 2004

— Médaille de bronze aux Olympiades Internationales de Mathématiques, Bucharest, 1999

e Eric Séré

x Organization of conferences with national or international impact: “Mathematical Aspects of Quantum
Electrodynamics” ( 21-25 Juin 2010 a 'THP).

« Participation in networks (GDR, GDRE, GDRI, ANR, etc.) :

Project ANR NoNap “NOnlinear problems in Nuclear and Atomic Physics” (2010-2014).

Project ANR Accquarel “Approches computationnelles en chimie quantique relativiste” (2006-2009).
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x Participation to editorial boards: Co-editor en chief (avec M.J. Esteban) des Annales de ITHP - Analyse
non linéaire depuis Janvier 2006.

x Participation in scientific committees of conferences and congresses: “Loss of compactness in nonlinear
problems : new trends and applications” (CIRM, 2009)

« Participation in boards of scientific expertise: external referee of the ERC Advanced / Starting Grant
project proposals since 2010.

e Francois Simenhaus

x Participation in collaborative research projects: Postdoc dans le cadre de 'ERC Advanced Research
Grant ”Phase transitions in random evolutions of large-scale structures” dirigé par Fabio Martinelli.

x Regular collaborations with other laboratories: Collaboration en cours avec Fabio Toninelli de I'ENS lyon.
xOther: Rapport pour PTRF en janvier 2012.

e Jérémy Sok

x Participation in collaborative research projects: membre de ’ANR-10-BLAN 0101

e Alfonso Sorrentino

x Participation in collaborative research projects: ANR KAM FAIBLE

« Organization of conferences with national or international impact: Conference Mather 70 (Lyon, Juin
2012)

x Participation in networks (GDR, GDRE, GDRI, ANR, etc.) : ANR, GNAMPA (Italy)

x Participation in scientific committees of conferences and congresses: JSID Universitat Politecnica de
Barcelona (Scientific Committee)

e Mireille Summa

x Participation in collaborative research projects: PHC UTIQUE Hubert Curien 2009 Paris Tunis ; En-
cadrement de projet de recherche d’étudiants de master & Tunis et finalisation de theses; Contrat de
collaboration de recherche entre le CEREMADE et le Centre de Santé des Industries Gazieres et Elec-
triques.

x Reqular collaborations with other laboratories: Royal Holloway University of London, U.K. Computer Sci-
ence Department; Universita Federico II, Napoli, Italia Dipartimento di Statistica; Universita La Sapienza,
Roma, Italia Dipartimento di Statistica

x Organization of conferences with national or international impact: Statistical Learning and Data Science
2009 (Paris), Statistical Learning and Data Science 2012 (Florence)

* Organizations/Invitations to non-academic scientific events: Conférenciere invitée au NEC de Princeton
(U.S.A.), Invitations a divers exposés au Pole Cap Digital et chez Visual Decision

x Participation to editorial boards: revue MODULAD

x Participation in scientific committees of conferences and congresses: Statistical Learning and Data Sci-
ence 2009 (Paris), Statistical Learning and Data Science 2012 (Florence)

¢ Rabah Tahraoui
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x Participation in scientific committees of conferences and congresses:

— Cima 07, université de Guelma, Algérie, 5-7 novembre 2007

— Cima 10, université de Guelma, Algérie, 7-9 novembre 2010

x Other: Coorganisateur du groupe de travail calcul des variation du Ceremade, avec P. Cardaliaguet et
B. Nazaret .

e Tristan Tomala

« Participation in networks (GDR, GDRE, GDRI, ANR, etc.) : ACIL: < Information limitée et rationalité
limitée en économie >, PSE. — ANR: ATLAS, ENS Ulm. 'Croyances’, dauphine.

e Myriam Touati

« Participation in networks (GDR, GDRE, GDRI, ANR, etc.) : Contrat ANR-SEVEN: (classification
& Visualisation pour I’Exploration et la Navigation): projet ANR-RNTL de I’Oséo-Anvar, a pour but
de faciliter 'exploration de grands volumes de données ou de résultats d’analyses complexes pour des
utilisateurs non-spécialistes du traitement des données ou d’un domaine d’étude

e Gabriel Turinici

x Participation in collaborative research projects: ANR ACCQUAREL, ANR C-QUID, ANR EMAQS

x Participation in networks (GDR, GDRE, GDRI, ANR, etc.) : participe comme membre extérieur aux
réunions de 'ANR PITAC; membre du projet MICMAC de PINRIA Rocquencourt.

« Management of a network (ANR, GDR, etc.) : coordonateur ANR ACCQUAREL

« Participation to editorial boards: editeur associé a Abstract and Applied Analysis (impact factor 1.44)
x Participation in boards of scientific expertise: évaluateur ANR

e Vincent Vargas

x Management of a network (ANR, GDR, etc.) : Coordinateur du projet ANR-11-JCJC CHAMU Dotation
de 50000 euros

e Francois-Xavier Vialard

x Participation in collaborative research projects: ERC Five Challenges in Computational Anatomy. Im-
perial College

x Reqular collaborations with other laboratories: Imperial College - Applied Mathematics

x Participation in boards of scientific expertise: 1JCV, JMIV, MICCAI, SIAM imaging science, STAM
Control, ANR.

e Guillaume Vigeral
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x Organization of conferences with national or international impact: Organisation de ”International con-
ference: Games and strategy in Paris”, 11-13 juin 2012 http://sites.google.com/site/sorin60th/

« Participation in networks (GDR, GDRE, GDRI, ANR, etc.) : Membre du GDR 3273 MOA, du GDR
2932 Théorie des Jeux: Modélisation Mathématique et Applications, et de ANR Jeudy: ANR-10-BLAN
0112

e Yannick Viossat

x Reqular collaborations with other laboratories: Projet Picasso ”Communication stratégique et réseaux”
entre le CEREMADE et le département d’économie de I'université d’Alicante (2006-2009).

x Organization of conferences with national or international impact:

— Games and Strategy in Paris, 11-13 juin 2012, IHP, Paris.

— Game Theory and Biology, 4-6 novembre 2010, Paris 6.

x Participation in networks (GDR, GDRE, GDRI, ANR, etc.) : GDR 2932 ” Théorie des jeux : modélisation
mathématiques et applications”; ANR RISK ; projet PEPS Strates.

x Participation in scientific committees of conferences and congresses:

— 1st Dauphine workshop on Economic Theory

— 2nd Dauphine workshop on Economic Theory

e Olivier Wintenberger

x Participation in collaborative research projects: Responsable avec T. Mikosch du projet de recherche
Franco-Danois ”Stable limits for sums of dependent multivariate random variables” soutenu par le service
de Coopération scientifique et universitaire de ’ambassade frangaise au Danemark. Affiliation au projet
ANR Bandhits et Calibration.

x Reqular collaborations with other laboratories: Collaboration avec T. Mikosch du département de mathématiques
de P'université de Copenhague. Collaboration avec P. Alquier du LPMA de 'université Paris 7. Collabo-
ration avec C. Francq et J.-M. Zakoian du LFA, CREST.

x Organization of conferences with national or international impact: Organisateur de la session "méthodes
adaptatives pour les séries chronologiques”, Journées du GT SMAI-MAS, Bordeaux, 2010.

x Participation in networks (GDR, GDRE, GDRI, ANR, etc.) : Affiliation aux projets ANR Bandhits et
Calibration.

« Management of a network (ANR, GDR, etc.) : Responsable avec T. Mikosch du projet de recherche
Franco-Danois ”Stable limits for sums of dependent multivariate random variables” soutenu par le service
de Coopération scientifique et universitaire de ’ambassade francaise au Danemark.

x Awards and honors: Lauréat du Elsevier Travel grant, du Graduate Student Travel Support et du Laha
Travel Award de I'Institute of Mathematical Statistics.

5.3 List of invited researchers during the period 2007-2012
Year 2007
— Aloisio ARAUJO (invited by Rose-Anne DANA)

— Giada BASILE (invited by Stefano OLLA)
— Rafael BENGURIA (invited by Jean DOLBEAULT)
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— Rafael BENGURIA (invited by Maria J. ESTEBAN)

— Lyne BILLARD (invited by Edwin DIDAY)

— Jean BRICMONT (invited by Stefano OLLA)

— Gonzalo CONTRERAS (invited by Patrick BERNARD)
— Thomas DULUC (invited by Gabriel PEYRE)

— Patricio FELMER (invited by Jean DOLBEAULT)

— Antoine GROLLEAU (invited by Gabriel PEYRE)

— Tomasz KOMOROWSKI (invited by Stefano OLLA)

— Ari LAPTEV (invited by Jean DOLBEAULT)

— Roberto LIVI (invited by Stefano OLLA)

— Antoine MELLET (invited by Stéphane MISCHLER)

— Hichem OUNAIES (invited by Isabelle CATTO)

— Frank RIEDEL (invited by Rose-Anne DANA)

— Christian SCHMEISER (invited by Jean DOLBEAULT)
— Paola SIRI (invited by Stefano OLLA)

— Robert STANCZY (invited by Jean DOLBEAULT)

— Tai-Peng TSAI (invited by Eric SERE)

Year 2008

— Anton ARNOLD (invited by Jean DOLBEAULT)

— Piotr BILER (invited by Jean DOLBEAULT)

— Lyonell BOULTON (invited by Gabriel TURINICI)

— Nabil BOUSSAID (invited by Eric SERE)

— Lorenzo BRASCO (invited by Guillaume CARLIER)

— Alfred BRUCKSTEIN (invited by Laurent COHEN)

— Boris BUFFONI (invited by Patrick BERNARD)

— Ovidiu CARJA (invited by Gabriel TURINICI)

— Luigi DE PASCALE (invited by Guillaume CARLIER)

— Astrid DECOENE (invited by Jean DOLBEAULT)

— Edouard DOUET (invited by Julien SALOMON)

— Miguel ESCOBEDO (invited by Maria J. ESTEBAN)

— Patricio FELMER (invited by Jean DOLBEAULT)

— Francisco Javier FERNANDEZ (invited by Isabelle CATTO)
— Michal KOWALCZYK (invited by Jean DOLBEAULT)

— Dimitri KRAMKOV (invited by Bruno BOUCHARD)

— Catalin-George LEFTER (invited by Gabriel TURINICI)
— Offer LIEBERMAN (invited by Judith ROUSSEAU)

— Brunero LISEO (invited by Judith ROUSSEAU)

— Michael LOSS (invited by Maria J. ESTEBAN)

— Ross MCVINISH (invited by Judith ROUSSEAU)

— Julien MILLE (invited by Laurent COHEN)

— Emmanuel MILTON (invited by Eric SERE)

— Fionn MURTAGH (invited by Bernard GOLDFARB)

— Alireza NEMATOLLAHTI (invited by Christian P. ROBERT)
— Paola SIRI (invited by Stefano OLLA)

— Nir SOCHEN (invited by Laurent COHEN)

— Robert STANCZY (invited by Jean DOLBEAULT)

— Gabriella TARANTELLO (invited by Jean DOLBEAULT)
— Juan Luis VASQUEZ (invited by Jean DOLBEAULT)
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— Anthony YEZZI (invited by Laurent COHEN)
— Boguslaw ZEGARLINSKI (invited by Ivan GENTIL)

Year 2009

— Gonca AKI (invited by Jean DOLBEAULT)

— Ghazi BEL MUFTI (invited by Patrice BERTRAND)

— Mohamed BELHADJ (invited by Gabriel TURINICI)

— Johel BELTRAN (invited by Milton David JARA VALENZUELA)
— Piotr BILER (invited by Jean DOLBEAULT)

— Léon-yves BOTTOU (invited by Mireille SUMMA)

— Lyonell BOULTON (invited by Jean DOLBEAULT)

— Alfred BRUCKSTEIN (invited by Laurent COHEN)

— Guiseppe BUTTAZZO (invited by Filippo SANTAMBROGIO)
— Scricciolo CATIA (invited by Judith ROUSSEAU)

— Carla CHAN (invited by Christian P. ROBERT)

— Annabelle COLLIN (invited by Yannick VIOSSAT)

— James ELDER (invited by Laurent COHEN)

— Miguel ESCOBEDO (invited by Jean DOLBEAULT)

— Nadia ESSOUSSI (invited by Patrice BERTRAND)

— Francisco javier FERNANDEZ (invited by Isabelle CATTO)
— Rupert FRANK (invited by Jean DOLBEAULT)

— Joszef FRITZ (invited by Stefano OLLA)

— Christina GOLDSCHMIDT (invited by Bénédicte HAAS)
— Patricia GONCALVES (invited by Milton David JARA VALENZUELA)
— Abdellaziz HARRABI (invited by Eric SERE)

— Grzegorz KARCH (invited by Jean DOLBEAULT)

— Tomasz KOMOROWSKI (invited by Stefano OLLA)

— Michal KOWALCZYK (invited by Jean DOLBEAULT)

— Claudio LANDIM (invited by Stefano OLLA)

— Jaeyong LEE (invited by Judith ROUSSEAU)

— Catalin-George LEFTER (invited by Gabriel TURINICI)

— Mohamed LIMAM (invited by Patrice BERTRAND)

— Michail LOULAKIS (invited by Stefano OLLA)

— Laurent MARTIN (invited by Eric SERE)

— Hayet MERABET (invited by Christian P. ROBERT)

— Pascal MOSSAY (invited by Filippo SANTAMBROGIO)

— Katalin NAGY (invited by Stefano OLLA)

— Khanchel RIADH (invited by Patrice BERTRAND)

— Frank RIEDEL (invited by Rose-Anne DANA)

— Kaspar RUFIBACH (invited by Fadoua BALABDAOUI)

— Julien SABIN (invited by Eric SERE)

— Nir SOCHEN (invited by Laurent COHEN)

— Robert STANCZY (invited by Jean DOLBEAULT)

— Gabriella TARANTELLO (invited by Maria J. ESTEBAN)
— Achilles TERTIKAS (invited by Jean DOLBEAULT)

— Marie TIGNON (invited by Yannick VIOSSAT)

— Juan Luis VASQUEZ (invited by Jean DOLBEAULT)

— Bernhard VON STENGEL (invited by Yannick VIOSSAT)
— Shih-hsien YU (invited by Clément MOUHOT)
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Year 2010

— Martial AGUEH (invited by Guillaume CARLIER)

— Marwan AL OQEILI (invited by Guillaume CARLIER)
— Clair ALSTON (invited by Christian P. ROBERT)

— Anton ARNOLD (invited by Jean DOLBEAULT)

— Aldo BAZAN (invited by Ivan GENTIL)

— Ghazi BEL MUFTI (invited by Patrice BERTRAND)

— Rafael BENGURIA (invited by Jean DOLBEAULT)

— Piotr BILER (invited by Cyril IMBERT)

— Lyne BILLARD (invited by Edwin DIDAY)

— Julian BONDER (invited by Jean DOLBEAULT)

— Alfred BRUCKSTEIN (invited by Laurent COHEN)

— Guiseppe BUTTAZZO (invited by Guillaume CARLIER)
— Andrew COMECH (invited by Maria J. ESTEBAN)

— Malgorzata CUDNA (invited by Stefano OLLA)

— Luigi DE PASCALE (invited by Guillaume CARLIER)

— Manuel DEL PINO (invited by Jean DOLBEAULT)

— Lassad EL MOUBARKI (invited by Patrice BERTRAND)
— Miguel ESCOBEDO (invited by Jean DOLBEAULT)

— Stephen FIENBERG (invited by Christian P. ROBERT)
— Isabel FLORES-SAAVEDRA (invited by Jean DOLBEAULT)
— Tasa FUNAKI (invited by Stefano OLLA)

— Giovanni GALLAVOTTI (invited by Stefano OLLA)

— Filippo GAZZOLA (invited by Jean DOLBEAULT)

— Radouen GHANEM (invited by Rabah TAHRAOUI)

— Jésus HERNANDEZ (invited by Maria J. ESTEBAN)

— Orest IFTIME (invited by Gabriel TURINICI)

— Hitochi ISHII (invited by Pierre-Louis LIONS)

— Milton David JARA VALENZUELA (invited by Stefano OLLA)
— Grzegorz KARCH (invited by Cyril IMBERT)

— Tomasz KOMOROWSKI (invited by Stefano OLLA)

— Catalin-george LEFTER (invited by Gabriel TURINICI)
— Offer LIEBERMAN (invited by Judith ROUSSEAU)

— Carlangelo LIVERANT (invited by Stefano OLLA)

— GaA<l MARTIN (invited by Christian P. ROBERT)

— Kerrie MENGERSEN (invited by Christian P. ROBERT)
— Hayet MERABET (invited by Christian P. ROBERT)

— Fionn MURTAGH (invited by Mireille SUMMA)

— Haifa NAKOURI (invited by Patrice BERTRAND)

— Misha NEKLYUDOV (invited by Massimiliano GUBINELLI)
— Habib OUERDIANE (invited by Danielle FLORENS)

— Francesco PALUMBO (invited by Mireille SUMMA)

— Sonia PETRONE (invited by Judith ROUSSEAU)

— Frederica PEZZOTTI (invited by Jean DOLBEAULT)

— Kaspar RUFIBACH (invited by Fadoua BALABDAOUI)
— Oscar SANCHEZ (invited by Isabelle CATTO)

— Christof SPARBER (invited by Jean DOLBEAULT)

— Robert STANCZY (invited by Jean DOLBEAULT)
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— Eugéne STEPANOV (invited by Filippo SANTAMBROGIO)

— Gabriella TARANTELLO (invited by Maria J. ESTEBAN)

— Augusto TEIXEIRA (invited by Milton David JARA VALENZUELA)
— Achilles TERTIKAS (invited by Jean DOLBEAULT)

— Giuseppe TOSCANI (invited by Jean DOLBEAULT)

— Abderrahmen TOUATI (invited by Danielle FLORENS)

— Dimitrios TSAGKAROGIANNIS (invited by Jos¢é TRASHORRAS)

— Maurizio VICHI (invited by Bernard GOLDFARB)

— Bruno VOLZONE (invited by Jean DOLBEAULT)

Year 2011

— Fabio ANCONA (invited by Olivier GLASS)

— Scott ARMSTRONG (invited by Pierre-Louis LIONS)

— Giada BASILE (invited by Stefano OLLA)

— Karine BERTIN (invited by Vincent Rivoirard)

— Maxim BICHUCH (invited by Luciano CAMPI)

— Lyne BILLARD (invited by Edwin DIDAY)

— Adrien BLANCHET (invited by Guillaume CARLIER)

— Nabil BOUSSAID (invited by Maria J. ESTEBAN)

— Lorenzo BRASCO (invited by Guillaume CARLIER)

— Paula BRITO (invited by Patrice BERTRAND)

— Alfred BRUCKSTEIN (invited by Laurent COHEN)

— Jose Alfredo CANIZO RINCON (invited by Francois BOLLEY & Stéphane MISCHLER)
— Pier marco CANNARSA (invited by Pierre CARDALIAGUET)
— José a. CARRILLO (invited by Jean DOLBEAULT)

— Philippe CHARTON (invited by Patrice BERTRAND)

— Bernard DACOROGNA (invited by Guillaume CARLIER)
— Albina DANILOVA (invited by Luciano Campi)

— Luigi DE PASCALE (invited by Guillaume CARLIER)

— Kurusch EBRAHIMI FARD (invited by Massimiliano GUBINELLI)
— Ruppert FRANK (invited by Jean DOLBEAULT)

— Tadahisa FUNAKI (invited by Stefano OLLA)

— Giovanni GALLAVOTTI (invited by Stefano OLLA)

— Maria GUALDANI (invited by Stéphane MISCHLER)

— Changfeng GUI (invited by Eric SERE)

— Jésus HERNANDEZ (invited by Maria J. ESTEBAN)

— Tu Bao HO (invited by Mireille SUMMA)

— Hitochi ISHII (invited by Pierre-Louis LIONS)

— Tiphaine JEZEQUEL (invited by Patrick BERNARD)

— Kostas KARDARAS (invited by Romuald ELIE)

— Tomasz KOMOROWSKI (invited by Stefano OLLA)

— Michal KOWALCZYK (invited by Jean DOLBEAULT)

— Claudio LANDIM (invited by Stefano OLLA)

— Catalin-george LEFTER (invited by Gabriel TURINICI)

— Michael LOSS (invited by Maria J. ESTEBAN)

— Peter MARKOWICH (invited by Jean DOLBEAULT)

— Daniel MATTHES (invited by Jean DOLBEAULT)

— Hayet MERABET (invited by Christian P. ROBERT)

— Thomas MIKOSCH (invited by Olivier WINTENBERGER)
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— Hayet NAFTI (invited by Bruno BOUCHARD)

— Katalin NAGY (invited by Stefano OLLA)

— Tien Khai NGUYEN (invited by Olivier GLASS)

— Hirofumi OSADA (invited by Stefano OLLA)

— Francesco PALUMBO (invited by Mireille SUMMA)

— Alessio PORRETTA (invited by Pierre CARDALIAGUET)

— Mario PULVIRENTI (invited by Stéphane MISCHLER)

— Henri RALAMBONDRAINY (invited by Edwin DIDAY)

— Mariano RODRIGUEZ RICARD (invited by Stéphane MISCHLER)
— Nicolas SAINTIER (invited by Jean DOLBEAULT)

— Oscar SANCHEZ (invited by Isabelle CATTO)

— Makiko SASADA (invited by Stefano OLLA)

— Panagiotis SOUGANIDIS (invited by Pierre-Louis LIONS)

— Robert STANCZY (invited by Jean DOLBEAULT)

— Eugene STEPANOV (invited by Guillaume CARLIER)

— Gabriella TARANTELLO (invited by Maria J. ESTEBAN)

— Dimitrios TSAGKAROGIANNIS (invited by José TRASHORRAS)
— Bruno VOLZONE (invited by Jean DOLBEAULT)

— Yann WERNER (invited by Rose-Anne DANA)

— Andriy ZAPECHELNYUK (invited by Yannick VIOSSAT)

Year 2012

— Martial AGUEH (invited by Guillaume CARLIER)

— Marwan AL OQEILI (invited by Guillaume CARLIER)

— Gefry BARAD (invited by Gabriel TURINICI)

— Rafael BENGURIA (invited by Isabelle CATTO)

— Alfred BRUCKSTEIN (invited by Laurent COHEN)

— Martins BRUVERIS (invited by Frangois Xavier VIALARD)
— Boris BUFFONI (invited by Patrick BERNARD)

— Kurusch EBRAHIMI FARD (invited by Massimiliano GUBINELLI)
— Giovanni GALLAVOTTI (invited by Stefano OLLA)

— Pierre-Emmanuel JABIN (invited by Stéphane MISCHLER)

— Milton David JARA VALENZUELA (invited by Stefano OLLA)
— Kay KIRKPATRICK (invited by Stefano OLLA)

— Tomasz KOMOROWSKI (invited by Stefano OLLA)

— Jian-Guo LIU (invited by Amic FROUVELLE)

— Michael LOSS (invited by Maria J. ESTEBAN)

— Jan MAAS (invited by Frangois BOLLEY)

— Daniel MATTHES (invited by Jean DOLBEAULT)

— Mario MAURELLI (invited by Massimiliano GUBINELLI)

— Fionn MURTAGH (invited by Mireille SUMMA)

— Marc NIETHAMMER (invited by Francois Xavier VIALARD)
— Marcel NUTZ (invited by Bruno BOUCHARD)

— Laurent RISSER (invited by Frangois Xavier VIALARD)

— Victor RIVERO (invited by Bénédicte HAAS)

— Jesus ROSADO (invited by Jean DOLBEAULT)

— Leonid RYZHIK (invited by Stefano OLLA)

— Oscar SANCHEZ (invited by Isabelle CATTO)

— Makiko SASADA (invited by Stefano OLLA)
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— Lukasz STEPIEN (invited by Stefano OLLA)
— Peter WITTWER (invited by Matthieu HILLAIRET)
— Myrna WOORDERS (invited by Francoise FORGES)

155



6 Appendix. Interactions with social, economic and cultural environ-
ment

6.1 Some key facts

e P.-L. Lions is heading the scientific council of France Telecom and dXO Labs. He is scientific director
of the Calyon-EDF Chair “Quantitative Finance and Sustainable Development”

e E. Jouini holds the Groupama Chair “Individual investors facing financial risk” and is President of the
Fondation Dauphine. He has sat in the Prime Minister’s Economic Analysis Council (2008-2010), and sits
on the National Evaluation Commission for long-term Nuclear Strategy.

e There has been 6 “bourses CIFRE” (PhD funding with an industrial partner) during the period.

e L. Cohen and G. Peyré participate to the competitiveness cluster “Cap digital” (http://www.capdigital.com/les-
projets-cap-digital/) (formerly IMVN) through their ANR projects MESANGE and NatImages.

e A patent of M. Summa was sold in 2011 by Université Paris-Dauphine to the start-up “Isthma” (spe-
cialized in data processing). CEREMADE had participated in 2004 in the creation of Isthma with the
help of the national agency ANVAR.

6.2 Individual contributions

e Fadoua Balabdaoui

xSoftware for decision-making: — R-package "logdisconc’ (2009): Compute the log-concave maximum like-
lihood estimator of a pmf.

— R-package 'OrdMonReg’ (2012): Compute least squares estimates of one bounded or two ordered anti-
tonic regression curves.

e Fethallah Benmansour

xSoftware for decision-making: — http://cvlab.epfl.ch/software/delin/index.php

e Bruno Bouchard

xDocuments on different media contributing to the dissemination of scientific culture, in-service training
and public debates: Notes de cours en ligne :

— Méthodes de Monte Carlo en Finance. Cours donné a Paris 6, Paris 7 et Dauphine, depuis 2002.

— Introduction a I’évaluation d’actifs financiers par absence d’opportunité d’arbitrage. Cours donné a
I’ENSAE et Paris 6, depuis 2006.

— Portfolio management under risk contraints. Cours donné a la MITACS-PIMS-UBC Summer School in
Risk Management and Risk Sharing, Vancouver, 2010

— Introduction to stochastic control of mixed diffusion processes, viscosity solutions and applications in
finance and insurance. Cours donné au Master recherche Masef entre 2007 et 2010.

— Mini-course on Stochastic Targets and related problems. Slides du mini-cours donné au workshop
”Stochastic Control and Finance”, Roscoff, 2012.

x Contracts with non-academic entities, co-financed theses: — Contrat de these cifre avec Chevreux (Crédit
Agricole): Minh Ngoc Dang, Controle optimal pour le trading haute fréquence, 2008- 2011.

— Contrat de these cifre EDP : Adrien Nguyen Huu, Couverture d’options en marchés imparfaits et ap-
plications aux marchés de I'électricité, 2008-2012.
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— Contrat de these cifre avec Pacifica: Ludovic Moreaux, Evaluation et gestion de risques mixtes dom-
mage/prix de marché : applications & la gestion des risques en agriculture, 2009-2012.

— Contrat de these cifre avec Axa: Lihang Wang, Sur ’évaluation et la structuration des variables annu-
ities, 2009-2012.

« Participation in instances of non-academic partners (scientific committees, steering committees, ...): —
Membre de la chaire ”Les particuliers face aux risques”, Dauphine-Ensae-Groupama, de 2007 & 2009.

— Membre du comité de pilotage de I'IR ”Protection financiere des agriculteurs”, Pacifica-IEF-Dauphine,
janv. 2009 a janv. 2011.

— Membre du comité de pilotage de I'IR ”Risques et assurances de Iagriculture”, Pacifica-IEF-Astrium
Géo, depuis 2011.

e Laurent Cohen

xPatents and licences: — Contrat de collaboration de recherche avec Philips Recherche France.

— Projet INFOMAGIC dans le cadre des Poles de compétitivité de la Région Ile-de-France : IMAGE,
MULTIMEDIA ET VIE NUMéRIQUE, (IMVN). Indexation par le contenu.

xDocuments on different media contributing to the dissemination of scientific culture, in-service training
and public debates: — Laurent D. Cohen, Portrait de chercheur. Film réalisé par la Fondation EADS
(2009).

"http://www.ceremade.dauphine.fr/~ cohen/GP09”

e Rose-Anne Dana

x Articles and books in professional or technical reviews: — participation aux cahiers de la chaire du risque.
x Other: — rapports pour Axa.

e Ngoc Minh Dang

x Articles and books in professional or technical reviews: — Rigorous Post-Trade Market Impact Measure-
ment and the Price Formation Process, Charles-Albert Lehalle, Ngoc Minh Dang. Trading, Spring 2010,
Vol. 2010, No. 1: pp. 108-114.

e Sophie Donnet

x Conferences, debates, exhibitions organized for professionals or groups in society: — 2011: Participation
a la journée ”Filles et maths, une équation lumineuse” organisée par Animaths.

« Participation in instances of non-academic partners (scientific committees, steering committees, ...): —
2012: Membre de comités de sélection MCF a Toulouse et Nantes.

—2011: Membre du comité de sélection MCF pour un poste de Probabilités-Statistiques (membre intérieur),
Université Paris-Dauphine.

e Lassad El1 Moubarki

xArticles and books in professional or technical reviews: — Houda Ben Mhenni Haj Youssef, Lassad El
Moubarki, Olfa Benouda Sioud, (2010) ”Can diversification degree amplify momentum and contrarian
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anomalies?”, Review of Accounting and Finance, Vol. 9 Iss: 1, pp.50 - 64.

— Houda Ben Mhenni Haj Youssef, Lassad el Moubarki et Olfa Benouda Sioud, (2008) ”Impact de la
diversification sur la psychologie de 'investisseur : étude empirique des anomalies”, Bankers, Markets &
Investors N° 94.

e Romuald Elie

x Contracts with non-academic entities, co-financed theses: Participation a la chaire Finace et développement
durable: interactions avec les chercheurs d’EDF sur des problemes de gestion d’actifs et de controle stochas-
tique.

e Maria J. Esteban

x Articles and books in professional or technical reviews: — M.J. Esteban. ” About the final event of the
ESF-EMS Forward Look Project on Mathematics and Industry: A new road for industrial mathematics
in Europe is now open”. Newsletter of the EMS, 79, (2011), p. 11-12.

— M.J. Esteban. ”About the final event of the ESF-EMS Forward Look Project on Mathematics and
Industry: A new road for industrial mathematics in Europe is now open”. ECMI Newsletter, 49, (2011),
p- 8-9.

— RESME 2011 - Transfer and Industrial Mathematics. P. Quintela, M. J. Esteban, W. Gonzalez, M. C.
Muniz, J. Rubio and J. J. Salazar editors. Universidad de Santiago de Compostela, publicacions, 2011.
— ?European Success Stories in Industrial Mathematics”. M.J. Esteban et al. éditeurs. Springer, 2011.
xDocuments on different media contributing to the dissemination of scientific culture, in-service training
and public debates: — Publication d’un rapport sur la prospective en mathématiques appliquées dans le
cadre de mes activités pour la SMAI

— Publication d’un Livre Blanc sur ’accueil du doctorat de mathématiques appliquées dans les entreprises
dans le cadre de mes activités pour la SMAI

e Jacques Fejoz

xDocuments on different media contributing to the dissemination of scientific culture, in-service training
and public debates: — Notices dans ’agenda de "'IMCCE.

e Francoise Forges

xDocuments on different media contributing to the dissemination of scientific culture, in-service training
and public debates: — 2012 : "Les ventes aux encheres”, Tangente, Hors série thématique La théorie des
Jeux, 42-44.

e Ivan Gentil

xDocuments on different media contributing to the dissemination of scientific culture, in-service training
and public debates: — Publication d’un livre d’enseignement pour la premiere année a 'université Paris-

Dauphine : Eléments de calcul différentiel pour I’économie - Mathématiques L sciences éco - Edition
Ellipses 2011.
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e Olivier Glass

«Other: — Organisateur de la journée < Mathématiques en mouvement > (2009 et 2010), journée de
vulgarisation mathématique destinée aux étudiants de premier cycle, dans le cadre de la Fondation Sciences
Mathématiques de Paris.

e Francoise Goupil

x Patents and licences: — Participation au logiciel SODAS pour ’Analyse de données symboliques : con-
ception et réalisation du module DSTAT.

e Massimiliano Gubinelli

xSoftware for decision-making: — Participation au développement du logiciel TeXmacs (" www.texmacs.org”),
une plateforme pour la rédaction de document scientifiques et I'intéraction avec des logiciels de calcul.

e Pierre Jacob

xSoftware for decision-making: — PAWL: package R pour 'algorithme de Wang-Landau

— py-smc2: package python pour lalgorithme SMC?

— py-block-imh: package python pour l'algorithme block IMH

xDocuments on different media contributing to the dissemination of scientific culture, in-service training
and public debates: — Blog: http://statisfaction.wordpress.com/

e Elyes Jouini

x Articles and books in professional or technical reviews: ARTICLES:

— Dans I’ame des investisseurs, in Repenser I’Economie, Regards croisés sur I’économie, 2012.

— Transaction Costs in Financial Models, (with B. Bouchard), in Encyclopedia of Quantitative Finance,
Rama Cont (Ed), Wiley, 2010.

— Risques : prise de décision individuelle et collective (with M. Nayaradou), Risques , 2008.

— La crise des subprimes ou l'irruption des particuliers dans la sphere financiere, Risques , 2008.
OUVRAGE:

— La Finance Islamique, Elyes Jouini et Olivier Pastré, Economica 2009.

xDocuments on different media contributing to the dissemination of scientific culture, in-service training
and public debates: — Retraites: pour un mécanisme de régulation pérenne, afin de sortir du bricolage,
(avec Jean-Claude Angoulvant et Denis Chemillier-Gendreau), Le Monde, 12/02/2010

— Haro sur la finance, (avec Denis Chemillier-Gendreau), Le Monde, 5/11/2008.

— La crise des subprimes place I'endettement des ménages au coeur de la sphere financiere, Le Monde,
08/01/2008.

— La modélisation financiere sur la sellette, Le Monde, 16/12/2008.

« Participation in instances of non-academic partners (scientific committees, steering committees, ...): —
Président de la Fondation dauphine (depuis 2011)

— President du Jury du Grand Prix de I’Asset Management (Eurofonds et Le Monde), 2007, 2008, 2009.
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— Membre du Comité scientifique de la Fondation Banque de France, 2006-2011.

— Membre du Comité scientifique de I’Association Francaise de la Gestion Financiére, since 2004.
— Membre du Directoire de la Fondation du Risque, depuis 2006.

— Membre du Bureau Exécutif Scientifique de I'Institut Louis Bachelier

« Other: — Ministre dans le Gouvernement tunisien de transition (2011)

— Sherpa du Premier Ministre tunisien pour la préparation du G8 (Deauville, 2011)

e Pierre-Louis Lions

xDocuments on different media contributing to the dissemination of scientific culture, in-service training
and public debates: — Cours annuel au College de France (vidéo)

— 7http://mougins.rhf-international.com /videos/Pierre-Louis-Lions.html”

x Conferences, debates, exhibitions organized for professionals or groups in society: — Conférence publique
(ISAAC), Londres (13 juillet 2009)

— Conférences du College de France a Tunis ”L’homme artificiel”, Bibliotheque Nationale (4 février 2008)
— Conférence publique & I’Académie des Sciences, Tunis (5 février 2008)

— Conférence dans un lycée dans le cadre de la ((Junior Academy”, Vienne (18 octobre 2007)

— Conférence publique au Ria de Bilbao Maritime Museum (25 septembre 2008)

— Participation a la table ronde de I'Institut Doctoral Paris Tech (19 novembre 2008)

— Exposé sur les Jeux & champ moyen, Bercy (27 novembre 2008).

« Participation in instances of non-academic partners (scientific committees, steering committees, ...): —
Président du Conseil Scientifique d’EDF

— Président du Conseil Scientifique de France Télécom

— Conseiller Scientifique aupres de BNP PARIBAS, CALYON, EADS-ST

— Membre du Conseil d’Administration de la Fondation d’Entreprise IXIS

— Administrateur de Sark et Channel Bridge

— Membre du comité scientifique de DxO Labs SA

e Catherine Pardoux

xPatents and licences: — Participation a un contrat avec le Ministere des Transports du tourisme et de
la mer (méthodologie de prévisions de demande de transport), encadrement d’un stagiaire du CNAM au
CEREMADE sur cette recherche (2006-2007).

e Sylvain Pelletier

«Patents and licences: — Participation au contrat de recherche RATP/CEREMADE.

e Gabriel Peyré

xSoftware for decision-making: — Développement du site web www.numerical-tours.com.
xDocuments on different media contributing to the dissemination of scientific culture, in-service training
and public debates: — “http://images.math.cnrs.fr /Le-traitement-numerique-des-images.html”

e Vincent Rivoirard
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x Articles and books in professional or technical reviews: — Rivoirard V. et Stoltz G. ” Statistique en action”.
320 pages (+224 pages d’annexes). Paru chez Vuibert.

— Rivoirard V. et Stoltz G. ”Statistique mathématique en action”. 448 pages +112 pages d’annexes).
Paru chez Vuibert.

e Christian Robert

x Articles and books in professional or technical reviews: — Les bases de la statistique bayésienne (avec
J.M. Marin) ”Techniques de I'Ingénieur” AF605 (2009).

xSoftware for decision-making: — DIYABC, a software towards Approximate Bayesian Computation
(ABC) for inference on population history using molecular markers,
"http://wwwl.montpellier.inra.fr/CBGP /diyabc/”

x Contracts with non-academic entities, co-financed theses: — these Mathilde Bouriga, soutenue en 2012,
financée par EDF.

e Judith Rousseau

xArticles and books in professional or technical reviews: 2 chapitres de livre :

— Robert, C.P. and Rousseau, J.(2009): On Bayesian Data Analysis. In ”Bayesian Methods and Expert
Elicitation”, Risk Book, London

— Robert, C.P, Marin, J.M. and Rousseau, J. (2010) Bayesian inference. In Handbook of Statistical
Systems Biology.

e Robin Ryder

xSoftware for decision-making: — Logiciel TraitLab, langage MatLab : reconstruction d’arbres phy-
logénétiques pour des données provenant des sciences humaines.

e Oudom Somphone

«Patents and licences: — Convention CIFRE avec Philips Recherche France (PRF).

o Mireille Summa

xSoftware for decision-making: — Coauteur plateforme DeltaMetric (c).

x Patents and licences: — CNISF numéro 19164 1774441 code INPI vendu par Paris-Dauphine en 2011 a
la société Isthma.

xDocuments on different media contributing to the dissemination of scientific culture, in-service train-
g and public debates: — Elaboration du document en 2009 libellé in situ “Data Management” pour
I’Université de Princeton: j’ai présenté et remis au professeur Leon Bottou mes séminaires de recherche
en francais et en anglais qui ont servi de base pour 1’élaboration des séminaires en américain.

x Contracts with non-academic entities, co-financed theses: — Contrat CIFRE 2009-2012 pour ma doctor-
ante Soléne Bienaise avec le Service Santé Industries Electriques et Gazieres de France.
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x Other: — De 2007 a 2011 j’ai géré avec la cellule Valorisation et Recherche, le partenariat CEREMADE-
ISTHMA, ou Isthma est une société dont j’ai impulsé la création en 2004 sur la base de mes travaux de
recherche dans le cadre de I'incubateur dont Paris Dauphine est partie prenante; le partenariat a pris fin
en 2011, avec la vente a la société du brevet déposé par Dauphine et dont je suis co-auteur.

e Gabriel Turinici

x Articles and books in professional or technical reviews: — article sur le contréle quantique paru dans La
Recherche.

xPatents and licences: — contrat avec EDF (juillet-sept 2007).

x Contracts with non-academic entities, co-financed theses: — these CIFRE avec BNP Paribas 2011-2013.

e Francois-Xavier Vialard

x Articles and books in professional or technical reviews: — Shape Splines and Stochastic Shape Evolutions:
A Second-Order Point of View. (QAM 2012)

— Invariant higher-order variational problems II: JNLS 2012

— Invariant higher-order variational problems: CMP 2011

— Diffeomorphic 3D Image Registration via Geodesic Shooting using an Efficient Adjoint Calculation.
2011

xSoftware for decision-making: — uTllzreg: outils de recalage d’image par diffeomorphismes, disponible
sur sourceforge.

— GMO detection statistical software OPACSA.

e Yannick Viossat

xDocuments on different media contributing to the dissemination of scientific culture, in-service training
and public debates: — “Comment faire coopérer des individus égoistes”, chapitre de la nouvelle brochure
SMF-SMAI-SdFS “L’explosion des mathématiques”, a paraitre.

x Conferences, debates, exhibitions organized for professionals or groups in society: — Conférence a I'université
ouverte de I'université Paris-Dauphine (destinée & I’ensemble du personnel de I'université)
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7 Appendix. PhD supervisions and doctoral activities

7.1 Some key facts

e I. Forges is director of the Dauphine’s Graduate School, M. Gubinelli is heading the mathematical
program of the Graduate School.

e The mathematics program of Dauphine’s Graduate school has currently 43 students.

e During the period 2007/2011, 32 PhD in mathematics were defended in CEREMADE.

e The average duration of a thesis was 42 month.

7.2 Individual contributions

e Giuseppe Benedetti

xSeminars for doctoral schools, summer schools for young researchers: Summer School in Financial Math-
ematics 2011 (ETH Zurich), Séminaire Bachelier (Paris)

e Patrick Bernard

xPhD supervisions:

—Joana Santos (these soutenue le 01/11/2011). Financement : Bourse du gouvernement portugais. Situ-
ation professionnelle apres soutenance : ATER.

—Vito Mandorino (theése soutenue le 01/09/2012). Financement : Allocation doctorale.

x PhD examining boards: Rapports these: Figalli (2007), Jaulent(2008), Humiliere(2008), Bounemoura(2010),
Zavidovique (2010), Labrousse (2012).

Rapports HdR: Massart

Jury HdR: Figalli, Nazaret, Massart

xSeminars for doctoral schools, summer schools for young researchers: Introduction to Weak KAM theory,
Warwick, 2012.

The Lax-Oleinik semi-group, Lisbon, 2011.

The Cauchy problem for the Hamilton-Jacobi equation, Edimbourg, 2011.

e Patrice Bertrand

*PhD supervisions:

~Lassad El Moubarki (these soutenue le 17/12/2009). Financement : En partie par le Larodec (Laboratoire
de I'ISG) et en partie par le projet PHC UTIQUE . Situation professionnelle apres soutenance : Maitre
de conférences a 'université de SFAX (Tunisie).

«PhD examining boards: Sergiu CHELCEA (2007), Marc LE POULIQUEN (2008), Lassad EL MOUBARKI
(2009), Mohamed RAHAL (2010)

xJoint supervision of a PhD with a foreign University: Encadrement scientifique de la thése en cotutelle

de Lassad EL MOUBARKI (avec c6té tunisien I’encadrement scientique de G. Bel Mufti et administratif

de M. Limam - lab. Larodec de 'ISG & Tunis).
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e Bruno Bouchard

xPhD supervisions:

—Lihang Wang (these en cours) Financement : Cifre avec AXA.

—Adrien Nguyen Huu (these soutenue le 13/07/2012). Financement : CDD EDF. Situation professionnelle
apres soutenance : Postdoc at Fields Institute / McMaster University. .

~Ludovic Moreau (these en cours) Financement : Cifre avec Pacifica. Situation professionnelle aprés sou-
tenance : En fin de these (soutenance en septembre 2012).

~Than Nam Vu (these soutenue le 17/10/2011). Financement : Allocation ministérielle. Situation profes-
sionnelle apres soutenance : En attente d’un poste de chercheur au Vietnam..

~Minh Dang (these soutenue le 01/06/2011). Financement : Cifre avec Chevreux (C.A. SA). Situation
professionnelle apres soutenance : Equipe de recherche de Chevreux.

—Jean-Frangois Chassagneux (theése soutenue le 28/11/2008). Financement : Allocation ministérielle.
Situation professionnelle apres soutenance : Lecturer a Imperial College.

xPhD examining boards: Jury de HDR :

- Membre du jury de Stéphane Crépey, Mathématiques financiéres et finance numérique, 2008.

- Coordination de la these de Hdr de Luciano Campi, Frictions de marché: cotits de transaction, asymétrie
d’information et marché de I’énergie, 2010.

Jurys de these :

- Gregor Heyne : sous la direction de Ulrich Horst (Humbold-Universitét), Essays on Minimal Supersolu-
tions of BSDEs and on Cross Hedging in Incomplete Markets, 2012.

-Nicolas Millot : sous la direction de Fabrice Abergel (ECP), Hedging Contingent Claims by Convex Local
Risk-Minimization, 2012, rapporteur.

-Emilie Fabre : sous la direction de Nizar Touzi (Polytechnique), Quelques contributions au contrdle et
aux équations rétrogrades en finance, 2012.

-Dylan Possamai : sous la direction de Nizar Touzi (Polytechnique), A Journey through Second-Order
BSDEs and other Contemporary Issues in Mathematical Finance, 2011.

-Xiaolu Tan : sous la direction de Nizar Touzi (Polytechnique), Stochastic control methods for optimal
transportation and probabilistic numerical schemes for PDEs, 2011.

- Marcel Hoeschler : sous la direction de Peter Bank (TU-Berlin), Limit order book models and optimal
trading strategies, 2011, rapporteur.

-Armand Ngoupeyou : sous la direction de Monique Jeanblanc et Anis Matoussi, Optimisation des porte-
feuilles d’actifs soumis au risque de défaut, 2010, rapporteur.

-Azmi Makhlouf : sous la direction d’Emmanuel Gobet, Fractional regularity and stochastic analysis of
discretizations; Adaptive simulation algorithm in credit risk, 2009, rapporteur.

-Dimitri De Valiere : sous la direction de Youri Kabanov, Problemes de non- arbitrage, de recouvrement
et d’optimisation de consommation dans un marché financier avec couts de transactions, 2009, rapporteur.
-Idris Kharroubi : sous la direction de Huyen Pham, EDS rétrogrades et controle stochastique séquentiel
en temps continu en finance, 2009.

-Hao Wang : sous la direction de Said Hamadene, Equations Différentielles Stochastiques Rétrogrades
Réfléchies et Applications au Probleme d’Investissement Réversible et aux Equations aux Dérivées Par-
tielles, 2009.

-Emmanuel Denis (Lepinette): sous la direction de Youri Kabanov, Marchés avec cotlits de transaction :
approximations de Leland et arbitrage, 2008, rapporteur.

-Céline Labart : sous la direction d’Emmanuel Gobet, EDSR: analyse de discrétisation et résolution par
méthodes de Monte Carlo adaptatives - Perturbation de domaines pour les options américaines, 2007.
xSeminars for doctoral schools, summer schools for young researchers: Organisation de la FEuropean
Summer School in Mathematical Finance, depuis 2007.

xDesign of training units: Refonte du Master 2 recherche Masef. Préparation du précédent plan quin-
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quennal en tant que responsable du master Masef. Préparation du nouveau plan en collaboration avec
I’actuel responsable.

e Luciano Campi

xPhD supervisions:

—Matteo Del Vigna (these soutenue le 30/01/2012). Financement : Bourse Université de Pise.
—Nicolas Langrené (theése en cours) Financement : Paris 7.

—~Giuseppe Benedetti (thése en cours) Financement : Bourse Crest.

e Pierre Cardaliaguet

xPhD supervisions:

—Christine Griin (these soutenue le 21/09/2012). Financement : Marie Curie Initial Training Network
(FP7-PEOPLE-2007-1-1-ITN, No. 213841-2).

—Anne Souquiére (these soutenue le 29/10/2010). Financement : Bourse doctorale. Situation profession-
nelle apres soutenance : Chef de division au CETMEF. .

—Aurélien Monteillet (these soutenue le 17/11/2008). Financement : Bourse AMN. Situation profession-
nelle apres soutenance : Enseignant en classe préparatoire, Brest..

« PhD examining boards: J. Renault (HDR, 2007), F. Gensbittel (Paris 1, 2010, rapporteur), R. Laraki
(HDR, 2011), N. Forcadel (HDR, 2011), Q. Lin (Brest, 2011), G. Thouroude (X, 2012, rapporteur), X.
Venel (these, 2012)

xSeminars for doctoral schools, summer schools for young researchers:

— Summer School “New trends in optimal control” (Ravello, Italy, Sept. 2012)

— GNAMPA School “Differential equations and dynamical systems” (Gatea, juin 2012)

— Ecole d’été en Calcul des Variations et Applications (CIRM, juil. 2011)

e Guillaume Carlier

*PhD supervisions:

—Aimé Lachapelle (these soutenue le 03/06/2010). Financement : bourse de doctorat. Situation profes-
sionnelle apres soutenance : Ingénieur chez MFG Labs (Paris).

—Lorenzo Brasco (these soutenue le 11/10/2010). Financement : bourse de doctorat. Situation profes-
sionnelle apres soutenance : MCF a Marseille depuis 2011.

—Anouar Houmia (theése soutenue le 29/04/2011). Financement : bourse de doctorat. Situation profes-
sionnelle apres soutenance : Assistant Professor en Arabie Saoudite.

xPhD examining boards:

-Jurys de these de doctorat: Vincent Iehlé (rapporteur), Francois Alter (rapporteur), Stéphane Bon-
neau, Manh-Hung Nguyen (rapporteur), Caroline Ventura, Olivier Kneuss (rapporteur, EPFL, Lausanne),
Damien Bosc (rapporteur).

-Jurys d’"HDR : Yves Lucet (rapporteur), Cyril Imbert, Filippo Santambrogio, Marco Scarsini, Alfred
Galichon.

xSeminars for doctoral schools, summer schools for young researchers: -Mini-cours Bachelier en juin 2012
-Mini-cours a 'IMA (Minneapolis) en juin 2010 -Mini-cours a Santiago (Chili) en janvier 2009

xJoint supervision of a PhD with a foreign University: Cotutelle de theése pour Lorenzo Brasco
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e Isabelle Catto

xPhD supervisions:
—Saber Trabelsi (theése soutenue le 29/09/2008). Financement : Bourse de these (co-tutelle). Situation
professionnelle apres soutenance : Post-doctorat, Kaust Institute, Arabie Saoudite.

xPhD examining boards:

— M. Garcia Arroyo (dir. Eric séré), Université Paris-Dauphine, 16 novembre 2011

— Jestus Montejo Gdmez (dir. José Luis Lépez), Universidad de Granada, Espagne, 25 février 2011

— Hadj Selem (dir. Laurent Di Menza), Université de Reims Champagne Ardenne, 13 décembre 2010
xDesign of training units: — Vice-doyenne de la formation du PRES PSL depuis avril 2012; conception et
lancement d’un nouveau premier cycle en septembre 2012

— Depuis 2009, co-responsabilité de 'UE de mathématiques du L1 de Gestion et Economie Appliquée (750
étudiants, coordination de 24 enseignants)

o Pierre Cazes

xPhD supervisions:
~Christian DERQUENNE (these soutenue le 01/02/2006).

xPhD examining boards:

— Depuis 2007, j’ai été dans plus de 15 jurys de theses. J’ai été en particulier rapporteur des theses,
suivantes : Ah-PINE(2007, Un. Paris 6), BETTANT-BOUGEARD(2007,Un. Rennes 2),JACOBOWICZ
(2007, CNAM), LABIOD (2008, Un. Paris 6), HUSSON (2008, HDR, Un. Rennes 2), HANAFI (2009,
HDR, Un. Paris Dauphine), KACEM (2010, Un. De Sousse).

— J’ai aussi été co-directeur de these de EL-MOURBAKI(2009, Un. Paris Dauphine).

— J’ai été aussi président du suivi de these de S. VERDUN, ancien éleve du M2 ISF et président de son
jury de these en février 2012 a ’ONIRIS a Nantes.

— J’encadre actuellement S. BIENAISE qui doit soutenir sa theése courant 2013

e Laurent Cohen

x*PhD supervisions:

—Prasenjit SAHA (these interrompue) Financement : ecole doctorale dauphine.

—Jean-Baptiste FIOT (these en cours) Financement : Contrat Doctoral.

—Jose Alberto Iglesias Martinez (theése en cours) Financement : Projet Européen FIRST.

—Oudom Somphone (thése soutenue le 04/02/2009). Financement : CIFRE. Situation professionnelle
apres soutenance : Chercheur Philips.

—Adrien Auclair (these soutenue le 04/09/2010). Financement : CIFRE. Situation professionnelle apres
soutenance : Création d’entreprise.

—Fethallah Benmansour (theése soutenue le 01/02/2010). Financement : Contrat Doctoral. Situation
professionnelle apres soutenance : Chercheur EPFL.

—Raphael Prevost (theése en cours) Financement : CIFRE.

« PhD examining boards: Participation au Jury et/ou rapporteur pour les theses de O. Somphone, S.
Pelletier et F. Benmansour (Dauphine), D. Lesage et N. Chenouard (ENST), V. T. TA (Caen), Nicolas
Verbeke et A. Auclair (Paris 5), Nicolas Lermé (Paris-Nord), J. Mille et J. Olivier (Tours), C. Alléne
(ESIEE), P. Maurel (ENS Ulm), M. P. Garcia (Rennes), T. Lefevre et S. Cremer (Telecom Sud Paris),
R. Ben-Ari (Tel Aviv University, Israel).

et au jury d’habilitation de Didier Auroux (Toulouse) et G. Peyré (Paris Dauphine, coordinateur).
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xSeminars for doctoral schools, summer schools for young researchers: Cours (10h) dans une ecole pour
jeunes chercheurs, methodes variationnelles et Imagerie biomedicale, Universite de Toronto, Mai 2012.

e Rose-Anne Dana

xPhD examining boards: — C Ventura, dec. 09, université Paris 1

— J. Gierlinger, sept. 10, Université de Toulouse 1
— Thai Ha-Huy, nov. 11, université Paris 1
— C.Reichlin, ETH Zurich oct. 12

e Ngoc Minh Dang

xPhD examining boards:

— Nizar Touzi, Ecole Polytechniques

— Gilles Pages, UPMC

— Bruno Bouchard, Paris Dauphine

— Frédéric Abgergel, Ecole Central Paris
— Jim Gatheral, CUNY New York

— Mathieu Rosenbaum, UPMC

— Charles-Albert Lehalle, CA Cheuvreux

¢ Emmanuel Denis-Lépinette

xPhD supervisions:
~Tan Tran Quaoc (theése en cours)

xPhD erxamining boards: Jury dans la these de Dimitri De Valliere, Université de Besancon.

¢ Edwin Diday

xPhD supervisions:

—Cherif MBALLO (these soutenue le 12/12/2005).

~Meryem IMAKOR (these en cours)

—Abdourahamane BALDE (theése en cours)

~Ibrahima WAGNE (these en cours) Financement : Bourse gouvernementale du Sénégal.
—Baba dit Malley KANE (these en cours)

~Mohamed Chérif RAHAL (these soutenue le 21/01/2010). Financement : ATER.

e Jean Dolbeault

xPhD supervisions:
—Gaspard Jankowiak (these soutenue le 00/00/2013). Financement : Bourse CNRS.
—Juan Campos (these soutenue le 00/12/2012). Financement : Allocation internationale.

« PhD examining boards: 8/10/2007: soutenance de these d’Anne-Laure Dalibard
10/10/2007: soutenance de these de Vincent Calvez (rapporteur)
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11/7/2008: soutenance HDR d’Ivan Gentil (coordinateur des travaux)

8/6/2009: soutenance de these de Dorian Le Peutrec

4/12/2009: soutenance de theése de Gaél Raoul (Président du jury)

24/11/2010: soutenance de these de Kimiya Minoukadeh (rapporteur)

25/11/2010: soutenance d’HDR de Bruno Nazaret (coordinateur des travaux)

21/10/2011: soutenance HDR de Marjolaine Puel (Président du jury)

5/12/2011: soutenance de théese d’Emmanuel Boissard (rapporteur)

xJoint supervision of a PhD with a foreign University: Co-encadrement doctoral de Roberta Bosi (avec
Anton Arnold), soutenance en 2007

Co-encadrement doctoral de Juan Mayorga (avec Patricio Felmer), soutenance en 2006

e Sophie Donnet

x*PhD examining boards:

— 2012 : membre du jury de these de Mathilde Bourigat. Directeur : Christian P. Robert.

— 2011 : Membre du jury de these de Dorota Gajda. Sujet : Optimisation of algorithmic methods
in a Bayesian context and dynamical modelisation of disease transmission in a heterogen population.
Directeurs : Chantal Guihenneuc-Jouyaux (Université Paris-Descartes) et Jean Maccario (INSERM)

— 2009 : Membre du jury de these de Aude Grelaud. Sujet : Selection biases and model choice in
phylogenic trees Directeurs : Jean-Michel Marin et Christian P. Robert

x Other responsibilities for doctoral studies: Depuis 2010 : Membre du comité de these de Clémence Rigaux.
Sujet : Risk-benefit Analysis. Nutritional benefit versus food risk analysis in fruits and vegetables
transformation.Directeurs : Isabelle Albert and Frédéric Carlin

¢ Romuald Elie

x*PhD examining boards: Vu Than Nam, 2011, soutenue a Dauphine

e Maria J. Esteban

xPhD examining boards: Participation au jury d’HDR de Céline Grandmont, Philipe Gravejat, Mathieu
Hillairet, Pauline Lafitte, Virginie Bonnaillie-Noel et Gabriel Stoltz

e David Ettinger

xPhD examining boards: Omer Biran Arnaud Féral

xSeminars for doctoral schools, summer schools for young researchers: séminaire ” Théorie des contrats-
encheres” (école doctorale Dauphine) séminaire ”Information-contrats” (Ecole doctorale Cergy-Pontoise)
e Jacques Fejoz

xPhD supervisions:

—Jessica Massetti (these en cours)
—Lei Zhao (these en cours)
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e Danielle Florens

xPhD supervisions:
—Rayan SULEIMAN (thése en cours)

e Nicolas Forcadel

x*PhD supervisions:
—~Zhiping Rao (these soutenue le 30/09/2013). Financement : Ecole Polytechnique.

e Francoise Forges

xPhD supervisions:

—Heinrich Nax (these soutenue le 17/02/2011). Financement : Bourse, Oxford. Situation professionnelle
apres soutenance : Post-doc.

~Omer Biran (these soutenue le 17/06/2011). Financement : CNRS. Situation professionnelle apres
soutenance : Chef de projet informatique.

xJoint supervision of a PhD with a foreign University: Co-direction avec Peyton Young (Oxford)

e Olivier Glass

xPhD supervisions:

~Vincent Perrollaz (these soutenue le 09/12/2011). Financement : Allocation couplée. Situation profes-
sionnelle apres soutenance : ATER.

—Matthieu Léautaud (theése soutenue le 22/06/2011). Financement : Allocation couplée. Situation pro-
fessionnelle apres soutenance : Post-doctorant.

xPhD examining boards:

— Rapporteur de la these de Hayk Nersisyan, Université de Cergy, décembre 2011

— Coordinateur de 'HDR de Matthieu Hillairet, Université Paris-Dauphine, Novembre 2011

— Membre du jury d’HDR de Nicolas Seguin, Université Pierre et Marie Curie, décembre 2011

— Membre du jury de these de Chloé Mullaert, Université Pierre et Marie Curie, décembre 2011

e Bernard Goldfarb

xSeminars for doctoral schools, summer schools for young researchers: Seminaire de methodes quantita-
tives pour doctorants de I’Ecole Doctorale de Dauphine (2007; 2008; 2009; 2010; 2011)

e Philippe Gravejat

xPhD examining boards: Membre du jury de la thése soutenue par Mauricio Garcia Arroyo a I’Université

Paris Dauphine (novembre 2011).
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e Massimiliano Gubinelli

xPhD supervisions:

—Remi Catellier (theése en cours) Financement : Bourse Dauphine.
—Khalil Chouk (these en cours) Financement : Bourse AXA.
—Allez Romain (these en cours) Financement : ENS.

*PhD examining boards:

— Rapporteur et membre du jury pour la thése de A. Sportiello (Ecole Normale Superieure de Pise, 2009)
sur les aspect combinatoires de certains modeles de mécanique statistique.

— Membre du jury de F. Hernandez (Limites d’échelles pour des systémes de particules, Paris Dauphine,
2010), A. Deya (Rough paths, Nancy, 2010), J. Sohier (Modeles de polymeres, Paris 7, 2010), M. Del
Vigna (Information Asymmetry and Equilibrium Models in Behavioral Finance, cotutelle Paris-Dauphine
et Université de Pise, 2011).

— J’ai participé au jury d’HDR de J. Unterberger (Rough paths et analyse stochastique du mouvement
Brownien fractionnaire, Nancy, 2010).

e Bénédicte Haas

x*PhD supervisions:
~Robin STEPHENSON (these en cours)

e Matthieu Hillairet

« PhD examining boards: Octobre 2009 : Membre du jury de thése de Claire Bost (Laboratoire Jean

Kuntzmann, Université Grenoble I)

xSeminars for doctoral schools, summer schools for young researchers: Aout 2011 : Mini-cours ” Close-to-
contact dynamics of solids inside a viscous fluid” pour 1’école d’été ”Fluid solid interactions for biological
applications” a Prague.

e Rachid Id Brik

xPhD examining boards: Monsieur. Gabriel TURINICI, Paris Dauphine Monsieur. Gianluca FUSAI,
Universita’ del Piemonte Orientale Monsieur. Rudiger KIESEL Univarsitat Duisburg-Essen Monsieur.
Patrice PONCET, ESSEC et Université Sorbonne Monsieur. Andrea RONCORONI, ESSEC

xSeminars for doctoral schools, summer schools for young researchers: Summer School a 'UBC ” Perceiv-

ing, measuring and managing risk: illiquidity, long-term risk, natural resources” du 30 Juin au 11 Juillet
a Vancouver CANADA

e Vincent Iehlé

xSeminars for doctoral schools, summer schools for young researchers: — Cours ”Evaluation des actifs en
Equilibre Général”, Master 2 Recherche en Economie Monétaire et Finaciere (EMFI), Université Paris-
Dauphine, 2012.
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— Cours ”Game Theory”, PhD Program, Kansas University, USA, 2007.
— Cours ”Game Theory”, PhD Program, Universita di Salerno, Italie, 2007.
e Cyril Imbert

xPhD examining boards: Décembre 2008, Brest. Aurélien Monteillet (directeur de these : P. Cardaliaguet)

e Elyes Jouini

xPhD supervisions:

—Jérome Renault (these soutenue le 30/11/2007).

—Pierre-Olivier Ruether (these soutenue le 14/06/2012). Financement : Contrat doctoral.

—Selima Ben Mansour (these soutenue le 30/04/2009). Financement : Contrat doctoral. Situation profes-
sionnelle apres soutenance : Enseignant-Chercheur (Tunisie).

~Vincent PORTE (these en cours)

e Idris Kharroubi

xSeminars for doctoral schools, summer schools for young researchers: Organisation de la Journée Bache-
lier des doctorants.

e Pierre-Louis Lions

xPhD supervisions:

—Anne-Laure DALIBARD (these soutenue le 08/10/2007). Financement : AMN. Situation professionnelle
apres soutenance : Chargée de recherches au CNRS (DMA, ENS Ulm).

~Olivier Guéant (these soutenue le 30/06/2009). Financement : Privé. Situation professionnelle apres
soutenance : Maitre de conférences a I’Université Paris-Diderot.

e Victor Filipe Martins da Rocha

xPhD supervisions:

—Rodrigo Jardim Raad (these soutenue le 28/02/2011). Financement : CNPq . Situation professionnelle
apres soutenance : Professeur assistant, UFMG (Universidade Federal de Minas Gerais, Brazil).

e Julien Mille

xJoint supervision of a PhD with a foreign University: These réalisée en co-tutelle avec I'ISG de Tunis

e Jean-Marie Mirebeau

xSeminars for doctoral schools, summer schools for young researchers: Cours de 1’école doctorale de
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I’Université Paris-Dauphine ” Conception et optimisation de maillages pour la simulation numérique”, 12h
d’enseignement.

e Stéphane Mischler

xPhD supervisions:

—Justine Scher (these en cours) Financement : Allocataire.

~Cristoball Quininao (these en cours) Financement : Bourse chilienne.
—Isabelle Tristani (theése en cours) Financement : Allocataire Moniteur.
—Kleber Carrapatoso (these en cours) Financement : Allocataire Moniteur.

« PhD examining boards: F. Charles (Décembre 2009, rapporteur), B. Haas (HDR, Novembre 2010), A.
Frouvelle (Juin 2011, président), P. Gabriel (Juin 2011), E. Hingant (Septembre 2012, rapporteur), T.
Rey (Septembre 2012, rapporteur), D. Broizat (Décembre 2012, rapporteur)

xSeminars for doctoral schools, summer schools for young researchers: Cours sur les modeles de frag-
mentation durant I’Ecole d’été “Modélisation en dynamique des populations et évolution”, La Londe les
Maures (Var), 10-14 Septembre 2012, web: http://www.cmap.polytechnique.fr/~ecolemathbio2012/

x Other responsibilities for doctoral studies: Encadrement post-doctoral de José Alfredo Canizo en 2006-
2007 (financement de PANR SPINADA) et 2007-2008 (financement par une bourse du gouvernement
espagnol) sur les équations de coagulation. J.A. Canizo est actuellement post-doctorant a I'université de
Cambridge

e Clément Mouhot

xPhD examining boards: Mouhamad El Safadi, Sabine Hittmeir, Raphaél Roux, Daniel Han-Kwan

e Stefano Olla

xPhD supervisions:

—~Giada Basile (these soutenue le 01/06/2007). Financement : Bourse Ministere Italie. Situation profes-
sionnelle apres soutenance : 2007-2011 Postdoc a Berlin et Bonn, Allemagne, depuis 2011, ricercatore
Universite de Rome 1.

—Freddy Rolando Hernandez Romero (theése soutenue le 10/03/2010). Financement : allocation ministere
et monitorat. Situation professionnelle apres soutenance : Professeur associe en Brasil..

xPhD examining boards: Plusieurs jury de doctorat, HDR, rapporteur et ou membre.

xSeminars for doctoral schools, summer schools for young researchers: Cours pour ’école doctorale de
Lublin, Pologne, Octobre-Novembre 2011.

xJoint supervision of a PhD with a foreign University: MAkiko Sasada, Université Tokyo, Japon, cotutelle
avec prof. T. Funaki (2009-2011, these soutenue a Tokyo en février 2011).

e Gabriel Peyré
xPhD supervisions:
—Samuel Vaiter (thése en cours) Financement : Contrat ERC SIGMA-Vision.

~Hugo Raguet (these en cours) Financement : Bourse doctorale EDIMO.
—Nicolas Schmidt (theése en cours) Financement : Ecole doctorale EDIMO.
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*PhD examining boards:

— Rapporteur de these de Yanniv Gur (Tel Aviv University, Mars 2009), Boris Mailhé (INRIA, Rennes,
Dec. 2009), Jean-Marie Mirebeau (Paris 6, Dec. 2010), Bruno Galerme (ENS Cachan, Dec. 2010).

— Comité de these de Xavier Delaunay (CNES, Toulouse, Nov. 2008), Pierre Maurel (ENS, Paris, Dec.
2008), Nicolas Thorstensen (ENPC, Dec. 2009), Sheraz Khan (Ecole Polytechnique, Jan. 2010), Frangois-
Xavier Dupé (ENSICaen, Jan. 2010), Arnaud Woiselle (CEA Saclay, Dec. 2010), Emilien Tlapale (INRIA
Sophia, Jan. 2011).

xSeminars for doctoral schools, summer schools for young researchers:

— Ecole doctorale ”Biomedical Image Analysis Summer School”, http://cve-biomed.centrale-ponts.fr/

— Ecole Analyse multirésolution pour 'image, http://multiresolution.liris.cnrs.fr/

e Anthony REVEILLAC

x*PhD examining boards: Examinateur de la these de M. H. Henkel : ”Range-based parameter estimation

in diffusion models” soutenue & 'université Humboldt de Berlin le 24 september, 2010 (directeur de these:
M. Markus Reiss).

¢ Rémi Rhodes

xPhD examining boards: Charles Manson, Université de Warwick, Angleterre, directeur de these: Martin

Hairer.

e Vincent Rivoirard

*PhD supervisions:
~Laure Sansonnet (these en cours) Financement : Bourse de 1'Université Paris Sud.

e Christian Robert

xPhD supervisions:

—Gholamhossein gholami zorgabad (these soutenue le 10/02/2008). Financement : governemente Irani-
enne. Situation professionnelle apres soutenance : Assistant Professor, Iran.

-Billy AMZAL (these soutenue le 01/12/2004). Financement : ENGREF. Situation professionnelle apres
soutenance : Assessment Methodology Unit, European Food Safety Authority, Parma, Italy.

—Stéphane GREGOIR (these soutenue le 10/10/2009). Financement : INSEE. Situation professionnelle
apres soutenance : Professeur EDHEC, Doyen de la Faculté et de la Recherche, .

~Roberto Casarin (theése soutenue le 03/11/2007). Financement : bourse italienne. Situation profession-
nelle apres soutenance : assistant Professor at Universita di Brescia.

—Aude Grelaud (these soutenue le 15/12/2009). Financement : bourse CREST, puis ATER. Situation
professionnelle apres soutenance : postdoc Rutgers University (USA).

—~Mathilde Bouriga (these soutenue le 27/04/2012). Financement : EDF. Situation professionnelle apres
soutenance : Embauche EDF.

xPhD examining boards: information non conservée
xSeminars for doctoral schools, summer schools for young researchers:
— Bayesian Statistics, ISBA 2008, Hamilton Island, 20-21 June 2008.
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— Bayesian model choice, Young European Statistician Workshop (YES-III), Eurandom, Eindhoven, 5-7
Oct. 2009

—MCMC Theory, Wharton University, Philadelphia, 1-10 November 2010 - Universidad Autonoma Madrid
(UAM), Madrid, 27-31 October 2009

—Bayesian Core - Hierarchical models in Ecology, Banff Research Station, Banff, Canada, 10-12 September
2010 - Frontiers of Statistical Decision Theory, San Antonio, USA, 17-20 March 2010 - Gran Paradiso
National Park, Cogne, Italy, 13-17 July 2009 - Universita di Padova, Italy, 28 April 2009 - Queensland
University of Technology, Brisbane, Australia, 3-10 August 2008 - Boston Chapter of the ASA, Boston
(USA), 16 October 2007

— ABC methods, Universita La Sapinza, Roma, 27 Feb-2 Mars 2012

« Other responsibilities for doctoral studies: Reviewer of the Ph.D theses of: Roger Collet (U. Paris 1,
2007) Ana Arribas Gil (U. Paris 11, 2007), Roman Holenstein (U. British Columbia, Vancouver, 2009),
Dennis Prangle (University of Lancaster, 2011), Oliver Ratmann (Imperial College London, 2009), Alireza
Roodaki (Supéléc, 2012), Virgile Caron (U. Paris 6, 2012)

e Judith Rousseau

x*PhD supervisions:

— (these en cours)

—Soleiman Khazaei (these soutenue le 17/10/2011). Financement : Bourse en Iran. Situation profession-
nelle apres soutenance : Enseignant chercheur en Iran.

x*PhD examining boards: 7 participations a des jurys de these 3 rapports de theses
xSeminars for doctoral schools, summer schools for young researchers: Cours pour 1’école YES d’Eindhoven

e Julien Salomon

x*PhD supervisions:

~Kamel Riahi (these soutenue le 01/07/2012). Financement : ANR. Situation professionnelle apres sou-
tenance : ATER.

—~Aimé Lachapelle (these soutenue le 03/06/2010). Financement : Ecole doctorale EDIMO. Situation
professionnelle apres soutenance : Salarié en entreprise privée.

e Filippo Santambrogio

« PhD examining boards: — Aimé Lachapelle (Dauphine, 2010)

e Eric Séré

*PhD supervisions:

—~Jérémy Sok (these en cours) Financement : Allocation doctorale.

~Loic Le Treust (thése en cours) Financement : Allocation doctorale.

—Antoine Levitt (these en cours) Financement : Allocation Ile de France.

—Simona ROTA NODARI (these soutenue le 06/07/2011). Financement : Allocataire Moniteur. Situation
professionnelle apres soutenance : postdoctorat a 'université Pierre et Marie Curie.

~Mauricio GARCIA ARROYO (these soutenue le 16/11/2011). Financement : Allocataire Moniteur.
Situation professionnelle apres soutenance : ATER a Paris-Dauphine.

174



« PhD examining boards: -rapporteur de la theése d’Amélie Deleurence (ENPC, 2008) -membre du jury
d’HDR de Mihai Maris (Universite de Franche-Comte, 2008) -coordinateur de 'HDR de Philippe Gravejat
(Paris-Dauphine, 2012).

o Mireille Summa

x*PhD supervisions:
—Soléne Bienaise (theése en cours) Financement : CIFRE (Centre de santé des industries gaziéres et
electriques).

*PhD examining boards:

—Royal Holloway University of London (U.K.), 2011 Dmitri Devetyarov (Confidence and Venn machines
and their applications to proteomics)

— Universita Federico Secondo (Italia), 2012 Carlo Drago (The Density Valued Data Analysis in Temporal
Data) Cristina Tortora (Non Hierarchical Clustering Methods on Factorial Subspaces)

— Paris-Dauphine (France) 2008 Chiraz Ben Ali(Impact de la structure de propriété sur la divulgation
d’informations financiéres des sociétés cotées francaises)

xSeminars for doctoral schools, summer schools for young researchers:

— 2007 2008 2009 2010 2011 2012 Séminaires Méthodes Quantitatives pour la Recherche Ecole Doctorale
de Dauphine (DME)

— 2010-2011 Séminaire Apprentissage Statistique et Science des Données Ecole Doctorale de Dauphine
(CEREMADE)

xJoint supervision of a PhD with a foreign University: Dans le cadre d'un ERASMUS RECHERCHE avec
I’Universita Federico II de Napoli Italia co encadrement de la these de Cristina Tortora hébergée pendant
six mois au CEREMADE & Paris Dauphine

x Design of training units: 2010-2011 trois ateliers de formation CNRS ” Analyse Géométrique des Données”
(CEVIPOF SciencePo-Paris, MAP5 Paris 5,CEREMADE Paris-Dauphine)

e Rabah Tahraoui

xPhD supervisions:
—Anouar Houmia (these soutenue le 29/04/2011). Situation professionnelle apres soutenance : Poste de
maitre de conférence en Arabie Saoudite.

« PhD examining boards: Rapporteur de la thése de Moez Ayachi et membre du jury-( directeur Joél
Blot)-Univ. Parisl: soutenance le 06-10-2009.

e Gabriel Turinici

*PhD supervisions:

—~Rachid ID BRIK (these soutenue le 05/12/2011). Financement : bourse externe. Situation professionnelle
apres soutenance : en recherche de post-doc.

—~Andreea GRIGORIU (these soutenue le 26/11/2010). Financement : allocation du ministere. Situation
professionnelle apres soutenance : post-doctorant a Princeton University.

e Vincent Vargas
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x*PhD supervisions:
—Romain Allez (theése en cours) Financement : Allocataire moniteur ENS.

e Yannick Viossat

« PhD examining boards: Jury de these de Pierre Coucheney (aotit 2011, université de Grenoble)
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7.3 Doctoral school courses

2007-2008.

S. Olla (CEREMADE), Macrocospic non—equilibrium behavior of chains of oscillators (18h)

P. Bernard (CEREMADE), Solution de viscosité, théorie KAM faible et hamiltonienne (21h)

F. Bolley, B. Nazaret et F. Santambrogio (CEREMADE), Transport optimal & applications (18h)

G. Peyré (CEREMADE), Méthodes variationnelles et parcimonieuses en traitement des signaux et des
images (18h)

e C. Mouhot (CEREMADE), Irreversibilité partielle, globale et hypocoercitive (18h)

2008-2009.

e S. Olla (CEREMADE), Interacting particle systems, statistical mechanics and probability theory (18h)
e J.-M. Lasry (CEREMADE), Mean Field Games et applications (8h)

e I. Gentil (CEREMADE), Critére de courbure-dimension: applications aux inégalités fonctionnelles et
a la convergence de diffusions (8h). Chaque séance du cours s’est prolongée avec le groupe de travail du
projet EVOL: ”Equations d’évolutions et convergence a 1’équilibre”.

e F. Bolley, B. Nazareth et F. Santambrogio (CEREMADE), Transport optimal & applications (18h).

2009-2010.

e Série de seminaires sur ” Apprentissage, Science des Données et Applications/Learning and Data’:
B. Le Roux, J. Chiche, analyse géométrique des données; P. Bertrand, A. Chervonenkis, A. Gammerman,
I. Nouretdinov, apprentissage; M. Bardos, R. Emilion, M. Gettler-Summa, C. Pardoux, applications: en-
vironnement textuel, marketing, transport, épidémiologie, gestion, banque

e M. Jara (CEREMADE), Méthodes de couplage pour des chaines de Markov (8h)

e C. Mouhot (CEREMADE) , Approche mathématique de ’amortissement Landau (8h)

e [. Ekeland (CEREMADE), Prise de décision a tres long terme: le cas du changement climatique

e S. Mischler, C. Mouhot, E. Trizac et B. Wennberg. Quantification de la propagation du chaos (12h)

2010-2011.

e L. Campi, E. Denis (CEREMADE), Introduction to the theory of transaction costs in financial markets
12h)

C.P. Robert (CEREMADE), Reading seminar in Statistical Classics (12h)

C. Garban (ENS Lyon), Hypercontractivité, fonctions Booléennes et percolation (12h)

R. Monneau, Homogénéisation de la dynamique de particules en interactions (12h)

J. Werner (Univ Minnesota), The theory of bubbles (12h)

e o6 o o

2011-2012.

T. Mikosch, Théorie des valeurs extrémes et applications (15h)

S. Mischler. Extension du théoréme spectral pour une classe d’EDP linéaires (12h)

J.-M. Mirebeau. Construction et adaptation de maillages pour la simulation numérique (12h).

I. Ekeland. Méthodes variationnelles et dualité: une introduction (4h)

S. Olla. From microscopic dynamics to thermodynamics: a “classical” approach through hydrodynamic
limits. " Thermodynamics and Statistical Mechanics. (9h)
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