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9h 30-10h 30

Pierre del Moral, Université Paul Sabatier, Toulouse
“ Anneal ed Feynman-Kac models’

Absgract: Thistalk isconcerned with the concentration properties of Feynman-Kac semi-groups associated to a potential function and acooling schedule. This
guestionhas been mativated by physical and engineering problems. In trapping analyss Feynman-Kac modelsrepresent thelaw of aphysical particlemotionin
an absorbing medium. In thiscontext thetemperature parameter correspondsto the strength of the obstacles, the moreit decreasesthe more stringent becomethe
obgacles.

We characterize the limiting concentration levels in terms of a variational problem in digtribution space expressng a competition between the exploration
transitions and the potential pressure. We exhibit different rates of convergence in terms of the mixing properties of the particle free mation. Wealso present a
Feynman-Kac-Metropolismodel whichcan beinterpreted asanonlinear smulated annealing algorithm. I n thiscontext we show that for ansub-linear decreasing
temperaure schedulethe algorithm concentrates on the set of global minima of the energy fundion.

10h30-11h00: pause santé / coffee break
salle/ room 6245 (6e éage, 6th floor)

11 h-12h

Gail | vanoff, Université d' Ottawa
“ Random cloudsand censoringin survival analysis’

Abstract: The theory of optional sopping is extended to general adapted random sets called "clouds'. In particular, a opping theorem may be proven for
martingalesindexedby aclass of sets. Thetheory may then be appliedto survival analysisof spatial datacensored by clouds. An analogueto the classical Nelson-
Aalen egimator of the integrated hazard is defined and its asymptotic behaviour is studied.

14h -15h

Danid Dufresne, Université de Montr éal
“ Some recent results on the integral of geometric Brownian motion”

Abdtract: The integral of the exponential of Brownian motion from 0 to T occurs naturally in many applied problems. Its digtribution has been studied more
systematically over thelast dozen years. Thedensity hasat least fiveknownexpressons(all relatively complicated), andanumber of other resultson transforms,
recursive relationships, and so on, arealso known. The talk will describe some of these results, and show how they can be reconciled. It will also be shown that
the computational problem for small T hasavery smple solution.

15 h -15 h 30: pause santé / coffee break
salle/ room 6245 (6e étage, 6th floor)

15h 30-16h 30

Michael Kouritzin, university of Alberta
“ The implicit homeomorphism”

Abdtract : In1993, Bhatt and Kanandikanintroduced ahomeomorphism betweenaPolish spaceandaprecompact subspace of R*. They used thishomeomorphism
to establish uniguenessof forward equations, existence to martingale problems, characterization of sationary measures, robustnessof nonlinear filters, andweak
convergence of Markov processes. Thissame homeomorphism can be used to generalizeafew of thebasic results of Ethier and Kurtz dightly and smplify their
proofs. It isalso atool inrepresenting measure-valued Markov processesin terms of interacting branching particle systems. Wewill discuss some of these new
results emphasizing the smplification in proof brought forth by the homeomorphism.
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