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1961

First CEA-EDF school on numerical analysis
Jacques Louis Lions was the lecturer
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Several important events happened in 1969
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|
Several important events happened in 1969

Newly created IRIA (1967) joined the CEA-EDF
team: first school in Computer Science
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Currently. . .

One week schools (usually at the fall)

Two twin schools in the summer, each of two weeks: in
Computer Science and in Numerical Analysis /
Control

In Cadarache since 2010 (previously in Bréau-sans-nappe,
and then in Saint-Lambert des Bois, Yvelines).
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SUMMER SCHOOLS 2012

COMPUTER SCIENCE | NUMERICAL ANALYSIS
June 11 to June 22, 2012 June 25 to July 6, 2012
FUNCTIONAL PROGRAMMING
FOR PARALLEL AND STOCHASTIC
CONCURRENT APPLICATIONS OPTIMIZATION

Introduction to

Large-Scale Approximate
Functional Programming

Dynamic Programming and

Ralf HINZE Reinforcement Learning
(Oxford University) Dimitri BERTSEKAS (MIT)
The Practice of Stochastic Programming
Functional Programming Roger WETS (UC DAVIS)
Andres LOH ) )
(Well-Typed) Informallon Qonslramts
in Stochastic Control
Parallel and Concurrent Programming Pierre CARPENTIER
in Haskell (ENSTA ParisTech)

Simon MARLOW

Jean-Philippe CHANCELIER
(Microsoft Research)

Michel DE LARA
(Ecole des Ponts ParisTech)
— Hands on session —
— Seminars: various conferences by international specialists —

Coordinalors of the Computer Science Summer Schoal ‘Coordialors of the Numerical Analysis Summer School
Francesco ZAPPA NARDELLI, INRIA -Olivier BOUDEVILLE, EDF
email : francesco.zappa_nardell

Michel DE LARA, Ecole des Pons ParisTech - Stephane GAUBERT, INRIA
ia.f - ol r email fr ir
SummerSchools2012.htm
ax; 01
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Event partially supported by the EC Marie-Curie Initial
training network SADCO (“FP7-PEOPLE-2010-ITN"),
head Hasnaa Zidani.

Support of 6 PhD students (registration fees).
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]
Three main lectures

e Dimitri Bertsekas, MIT. Large-Scale
Approximate Dynamic Programming and
Reinforcement Learning. Assistant Mengdi Wang,
MIT.

o Roger Wets, UC Davis. Stochastic Programming.
Assistants Luis Fernando Solari, U. Chile, Vincent
Leclere, ENPC.

o Pierre Carpentier, ENSTA, Jean-Philippe
Chancelier, ENPC, Michel De Lara, ENPC, Aditya
Mahajan, McGill Information Constraints in
Stochastic Control
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Workshop on Thursday 28

@ ROGER WETS (UC Davis) Optimization Techniques in Statistical Estimation: Fusion
of hard and soft information

@ GILLES PAcES (Paris 6) Dual quantization and dynamic programming

@ Fripiric Bonnans (INRIA & Polytechnique) Optimization of a liquefied natural
gas portfolio by SDDP techniques

@ Dmvrrrr Bertsekas (MIT) Monte Carlo linear algebra: A review and recent results

@ RiEwmI MUNOS (|NR|A LiIIe) Optimistic optimization of a function without the
knowledge of its smoothness

@ BRUNO SCHERRER (|NR|A Nancy) Performance bounds for Approximate Dynamic
Programming in Large Scale Infinite-Horizon Optimal Control Problems

@ STEPHANE GAUBERT (|NR|A & Polytechnique) Tropical methods in dynamic

programming
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Two industrial lectures, and more on Thursday 5
afternoon

@ Anis Darpaat (EDF). Stochastic decomposition applied to energy
production planning.

@ TuErry VANHAVERBEKE (Air-France). Yield management.

Possibility to schedule a few seminars of participants, on
the evenings or on Thursday 5 (after industrial, before
panel)

Contact us !
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@ June, Monday 25
e 11h-11h10. Introduction (MICHEL DE LARA, STEPHANE GAUBERT).
11h10-12h40. Rocer WeTs, Lecture 1-1.
14h30-16h00. DmvrTrRI BERTSEKAS, Lecture 2-1
16h30-18h00. MicueL DE Lara, Lecture 3-1
19h00-20h00. Round table (breaking the ice).
@ June, Tuesday 26
8h30-10h00. Rocer Wets, Lecture 1-2
10h30-12h00. Dmvrtrr BerTsEKAS, Lecture 2-2
14h00-15h30. Pierre CarpenTIER, Lecture 3-2
16h45-19h15. Visit of wineyard (Chateau Vignelaure).
@ June, Wednesday 27
e 8h30-10h00. Rocer WeTs, Lecture 1-3
e 10h30-12h30. MicueL DE Lara and JEAN-PHILIPPE CHANCELIER,
Computer work 3-1
o 14h30-16h30. Mencpr Wane, Pratical Lecture 2-1
e 17h00-19h00. Luis FErnanDO SoLaris and VINCENT LECLERE,
Practical lecture 1-1
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@ June, Thursday 28. Workshop day.

@ June, Friday 29
e 8h30-10h00. RoceEr WETS, Lecture 1-4
e 10h30-12h00. Dmmirr! Berrsexas, Lecture 2-3
e 13h30-15h30. Luts FErRNANDO SoLaRIS and VINCENT LECLERE,
Practical lecture 1-2
e 16h00. Shuttle.
@ July, Monday 2
e 11h00-12h30. Pierre CarpenTIER, Lecture 3-3
o 14h30-16h00. Dmvrrrr Bertsekas, Lecture 2-4
e 16h30-18h30. Luis FErnanDo Soraris and VINCENT LECLERE,
Practical lecture 1-3
@ July, Tuesday 3
8h30-10h00. Rockr WeTs, Lecture 1-5
10h30-12h00. JeaN-PuiLippE CHANCELIER, Lecture 3-4
14h00-16h00. Mencpr Wane, Practical lecture 2-2

16h30-18h30. Jean-PuiLippe CuanceLier and MicHEL DE LARA,
Computer work 3-2
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@ July, Wednesday 4
e 8h30-10h00. MicuEL DE Lara, Lecture 3-5
e 10h30-12h00. Rocer Wets, Lecture 1-6
e 14h00-15h30. DmvrTr! Bertsekas, Lecture 2-5

e 16h00-18h00. Pierre CarrenTiER @and MicHEL DE LARA, Computer
work 3-3
@ July, Thursday 5.
e 8h30-10h30. Luis FErnanpO Soraris and Vincent LecLire, Practical
lecture 1-4
11h00-12h30. Dmvrrrr Bertsekas, Lecture 2-6
14h00-15h00 THierrYy VanuaverBextE, AIR-FRANCE
15h00-16h00 Anis Darvac, EDF
16h00-16h30 Break
16h30-18h30 Talks given by volunteers.
18h45-19h30 Closing session (panel discussion).
20h00. School dinner.
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@ July, Friday 6
e 8h30-10h00. Apbrrya Manajan, Lecture 3-6
e 10h30-12h30. Mexcepr Wane, Practical Lecture 2-3
e Shuttle: 14h30.
Executive summary:

- Starts at 8h30 every day; resumes at 14h00 or 14h30
every afternoon

- Visit of wineyard tomorrow, Tuesday 26, bus at 16h45.
- Workshop on Thursday 28

- Industrial talks + volunteers+ panel + school dinner on
Thursday 5.

- Lavish week-end Fri. 15h30 — Mon. 11h00 (enjoy

Provence)
- Page with slides: http://cermics.enpc.fr/~delara/
ENSEIGNEMENT/CEA-EDF-INRIA_2012/CEA-EDF-INRIA_2012/
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