ATELIER

« METHODES DE CALCUL POUR LE TRANSPORT OPTIMAL
18—22 JUILLET 2016

WORKSHOP

“COMPUTATIONAL OPTIMAL TRANSPORTATION”
JuLy 18—22, 2016

Optimal martingale transport in general dimensions
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We discuss the optimal solutions to a transport problem where mass has to move under
martingale constraint; this constraint forces the transport to split the mass. This problem
was originated from mathematical finance, e.g. option pricing. There have been inten-
sive studies on the one-dimensional case, but, rarely in higher dimensions. We present
structural results in general dimensions.
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