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1. Studies and career

1985-1989
Student at Ecole Normale Supérieure .

September 30, 1993
Successful defence of my PhD thesis (Analyse sur l’espace de Wiener;
University Paris VI ; advisor : Professor Paul Malliavin).

1989-1996
Various teaching assistantships at University Paris VI.

1996-2008
Mâıtre de Conférences (≡ Assistant Professor) at Université de Picardie (Saint-
Quentin, France).

July 2, 2002
Successful defence of my Habilitation Thesis (title: Questions
diverses d’Analyse en Dimension Infinie et Théorie des
Groupes ; presenter : Professeur Hélène Airault), at
Université de Picardie (Saint–Quentin).

2004–2008
Holder of the Prime d’Encadrement Doctoral et de Recherche (research bonus).

2008–
Professeur (≡ Full Professor) at the University of Rouen ; firs class as of
September 01, 2017.

2011–2015
Holder of the Prime d’Excellence Scientifique (research bonus).
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2. Some other activities

2001–
Reviewer for Mathematical Reviews / MathSciNet .

2006–2008
Associate Professor at ISMANS (engineering school in Le Mans).

2008–2009
Consultant at ISMANS.

2010–2013
Joint leader of the project Probabilistic approach to finite and infinite
dimensional dynamical systems (Lisbon ; PTDC/MAT/104173/2008).

2010–2011 and 2013–
Associate Professor at ENSTA ParisTech (engineering school, Paris then Palaiseau).

2014
President of the organizing committee of the Rencontre de Probabilités de Rouen
(8–9 September)

December 01 2015–March 03 2019
Joint chairman (with Professor Dalibor Volny) of the Mathematics Department
(University of Rouen).



4 PAUL LESCOT PAUL.LESCOT@UNIV-ROUEN.FR

3. Research invitations

1988
Visit at University of Chicago (Chicago, Illinois,USA), upon an invitation from
Professor George Glauberman.

1993-1995
Various stays at Institut für Angewandte Mathematik (Bonn,
Germany), upon an invitation from Professor Michael Röckner.

1998-2011
Regular guest of the Stochastic Analysis Group (University of Bielefeld) ;
visits in 1998, 1999, 2000, 2001, 2004, 2005, 2006, 2007, 2008 and 2010.

1999–
Regular guest of the Grupo de F́ısica-Matemática (Lisbon) :
October 1999–January 2000, August–September 2000,
July–August 2001, March–June 2005, July 2008,
August 2009 and August–September 2010.

Invited Professor at Institut des Hautes Études Scientifiques
(Bures–sur–Yvette) : October–November 2005,
September–December 2006 and November 2010–March 2011.

May 20–26, 2013
Invited researcher at Grupo de F́ısica-Matemática (Lisbon).
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4. Supervision of Students (Masters and PhD)

Master’s thesis : Mathieu MAINNEMARRE.
Title : Les Processus de Bessel comme exemples de solutions
d’équations différentielles stochastiques singulières.
Defence on 14 September 14th 2010.

Master’s thesis : Hélène QUINTARD.
Titre : Processus affines en finance et symétries d’équations aux dérivées
partielles.
Defence on May 30th 2011.

Ph D thesis : Mohamad HOUDA.
Title : Calcul de prix d’options sur taux d’inérêt et processus de
Bernstein.
Defence on June 12, 2013.

Ph D thesis : Hélène QUINTARD
Title : Symétries d’équations aux dérivées partielles, calcul
stochastique, applications en physique math’ematique et en finance.
Defence on June 29, 2015.

Master’s thesis : Roland Marcel MANDENG
Title : Etude analytique et probabiliste du modèle de Heston.
Defence on June 10, 2016.

Master’s Thesis : Laurène VALADE.
Title : Symétries de l’équation de Frey (une variante non linéaire de
l’équation de Black-Scholes) et classification des sous-algèbres de Lie.
Defence on May 12, 2017.

Master’s Thesis : Anas OUKNINE.
Title : Modèle de Longstaff.
Defence on June 15, 2020.

PhD thesis : Laurène VALADE
Title : Symétries des modèles stochastiques en mathématiques
financières, en physique et en neurosciences ; begun September 1, 2017.

PhD thesis : Anas OUKNINE
Title : Modèles affines généralisés et symétries d’équations aux dérivées
partielles; begun September 1, 2020.
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5. Membership of PhD committees

Belkacem BERDJANE (University of Rouen, November 27, 2012) : President.

Nadira BOUCHEMELLA (University of Rouen, December 11, 2012) : Examiner.

Zi HUI (ISMANS, April 8, 2013) : Referee.

Huu Thai NGUYEN (University of Rouen, October 06, 2014) : President.

Alexis VIGOT (University Paris VI, November 29, 2016) : Referee.

Aurélien SAGNIER (University Paris VII, July 11, 2017) : Referee

Sahar ALBOSAILY (University of Rouen, December 07, 2018) : President.
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6. Seminar talks

Bielefeld, Bochum and Erlangen (January–February 1994).

Séminaire de Probabilités (Paris XIII, December 18th 2002).

Séminaire de Probabilités (Clermont–Ferrand II, December 19th 2002).

Seminar of the Stochastic Analysis Group (Bielefeld, July 22nd 2004).

Mathematisches Kolloquium Koblenz University, July 18th 2007.

Workgroup Analyse sur l’espace de Wiener
(Institut Henri Poincaré, February 25th 2009).

Séminaire de Sciences Actuarielles , Université Libre de Bruxelles, February 18,
2010.

Midlands Probability Seminar, University of Warwick, May 26, 2010.

Probabilits, Statistiques, Contrle, ENSTA (Paris), November 10, 2010.

Séminaire d’Informatique Théorique, Rouen, September 22, 2016.
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7. Conferences (attended as invited speaker)

Annual Bielefeld Stochastic Analysis Conference :
August 1998, August 2000 and August 2001.

Stochastic Analysis and Mathematical Physics
(Lisbon, May 24–28 1999).

Stochastic Analysis, Random Fields and Applications IV (Ascona, Switzerland),
May 18–24 2002.

Journées de Probabilités (La Rochelle), September 9–13 2002.

Finite Groups 2003 (University of Florida , Gainesville, Florida, USA), on the
occasion of Professor John G. Thompson’s seventieth birthday ; March 6–13
2003.

German–Romanian Potential Theory Workshop : Bielefeld, August 10 2004.

Stochastic Analysis, Random Fields and Applications V (Ascona, Switzerland),
May 30–June 3 2005.

Mathematical Analysis of Random Phenomena ,
Hammamet, Tunisia, 12–17 September 2005.

Géométrie algébrique sur le corps à un élément(IHES), March 26–28 2007.

32nd conference Stochastic Processes and their Applications
(Urbana, Illinois, USA), August 6–10 2007.

International Conference on Stochastic Analysis and Applications
(Hammamet, Tunisia), November 5–10 2007.

Infinite Dimensional Analysis and Representation Theory,
(Bielefeld, Germany), December 10–14 2007.

Stochastic Analysis, Random Fields and Applications V
(Ascona, Switzerland), May 18–23 2008.

International Conference on Stochastic Analysis and Applications
(Hammamet, Tunisia), October 12–17 2009.

Noncommutative Geometry and Applications to Number Theory,
The Ohio State University (Colombus, Ohio, USA) April 12–15 2010 .

Noncommutative Geometry and Arithmetic, Johns Hopkins University
(Baltimore, Maryland, USA), March 22–25 2011.

Stochastics and Real World Models, Bielefeld, July 18–22 2011.

Workshop Classic and Stochastic Geometric Mechanics, Ecole Polytechnique
Fédérale de Lausanne (Switzerland), June 08–11 2015.

Workshop Stochastics and Symmetry, Milan, October 5, 2015.
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32nd International Colloquium on Group Theoretical Methods in Physics (Group32),
Czech Technical University, Prague, July 9–13 2018.

Workshop Random Transformations and Invariance in Stochastic Dynamics,
Verona, March 25–28 2019.
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