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PUBLICATIONS

1]

Prévision statistique paramétrique par séparation temporelle (2008). Annales de I’I.S.U.P. Vo-
lume LII, Fasc. 3, p. 43-60.

A quantile-copula approach to conditional density estimation (2009). Journal of Multivariate
Analysis Volume 100, Issue 9, October, 2009, Pages 2083-2099.

Prediction via the Quantile-Copula Conditional Density Estimator (2012). Communications in
Statistics - Theory and Methods Volume 41, Issue 1, p. 16-33.

Sklar’s theorem derived using probabilistic continuation and two consistency results (2013),
Journal of Multivariate Analysis, vol. 122, p. 271-277.

Maximal coupling of empirical copulas for discrete vectors, (2015) Journal of Multivariate Ana-
lysis, vol. 137, p. 179-186.

Markov morphisms : a combined copula and mass transportation approach to multivariate
quantiles (2017), Mathematica Applicanda, vol. 45, n° 1, p. 3-45. (avec Ludger Riischendorf)

Inference for copula modeling of discrete data : a cautionary tale and some facts (2017), Depen-
dence Modeling, vol. 5, n° 1, p. 121-132.

Risk excess measures induced by hemi-metrics (2018), Probability, Uncertainty and Quantitative
Risk, vol 3, n°1, 35 p. (avec Ludger Riischendorf)

ARTICLES SOUMIS OU EN EN PREPARATION

9]

[10]

Markov morphisms as multivariate quantiles II : functional, randomized and smoothed quantile
regions. (avec Ludger Riischendorf)

Magnitude-Propensity bivariate Risk Measures : an optimal classification /quantization approach
to risk measures by mass transportation

COMMUNICATIONS A DES CONFERENCES/ SEMINAIRES RECENTS

2016

2017

2018

2018

Copulas and discrete distributions.
Invited talk to Workshop on Dependence Models and Copulas, Salzburg, Au-
triche. 19-22 Septembre 2016

Inference for copula modeling of discrete data : a cautionary tale and some
facts.

Invited talk to the International Conference on Financial Fconometrics-
Computational and Methodological Statistics, Londres, Royaume-Uni. 16-18
Décembre 2017

Markov morphisms : a combined copula and mass transportation approach to
multivariate quantiles.
Séminaire de statistique FCARES-Université Libre de Bruzelles, Belgique.

Markov morphisms : a combined copula and mass transportation approach to
multivariate quantiles.
Séminaire Manceau de Mathématiques - Université du Mans, France
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Rapporteur  pour les revues Journal of Multivariate Analysis, Journal of the Royal Statistical

2011~

Society - Series B, IEEE Transactions in Information theory

2012 Co-organisateur du séminaire de statistique du GREMAQ.



