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ICOPI - October 19-21, 2008  

Wednesday November 26, 2008 
Numerical Optimization Techniques and Industrial Applications  

08:15 Hall Ailleret  Registration / Welcome - Breakfast Buffet 

9:00 Room Ailleret Opening by François CAREME (EDF) 
  

 Room Ailleret Plenary sessions 
09:15 Philippe TORRION , EDF, France  

TBA 

10:00 Yurii NESTEROV , University of Louvain, Belgium 
Primal-dual Interior-Point Methods with Asymmetric Barriers 

10:45 Hall Ailleret Coffee break 

 Room Ailleret                 

Scenario generation and reduction for multistage 
stochastic programs 

 Room Amphi 2 
Optimal control  

11:00 H. HEITSCH, W. R� MISCH 
Humboldt University, Berlin, Germany 

Scenario tree reduction for multistage stochastic 
programs 

 A. AMIR 1, A. YASSINE2 
1University of Mostaganem, Algeria, 2Université du Havre, 
France 

A dual method for quasiconvex quadratic programming 

11:30 R. HENRION 1, C. KÜCHLER 2, W. R� MISCH 2 
1WIAS Berlin, Germany , 2Humboldt University, Berlin, 
Germany 

Scenario reduction in mixed-integer stochastic 
programming 

 P. CARPENTIER1, P. GIRARDEAU2 
1ENSTA, France, 2ENSTA-EDF R&D, France 

Decomposition techniques for stochastic optimal control 
problems 

12:00 S. VIGERSKE, C. KÜCHLER 
Humboldt University, Berlin, Germany 

Decomposition of multistage stochastic programs with 
recombining scenario trees 

 F. ALVAREZ 1, J. BOLTE2, J. F. BONNANS3, 
F. SILVA 3 
1Universidad de Chile, Chile, 2 Université de Paris VI, France, 
3INRIA-CMAP, France 

Error estimation of a penalized LQ optimal control 
problem 

12:30 Room TA220 Lunch break 

 Room Ailleret Plenary session  
14:00 Pierre-Noël GIRAUD, CERNA, France 

Hubbert oil peak and Hotelling rent revisited by a simulation model 
  

 Room Ailleret 
Energy and network management 

 Room Amphi 2 
Operational Research 

14:45 B..GRAEBER, K. HUFENDIEK, F. KALISCH, 
S. MORITZ 
EnBW Trading, Germany 

Optimisation of gas portfolios 

 C. BAUER1, M. MONGEAU 2 
1SOGETI HIGH TECH, France, 2Université de Toulouse, 
France 

Approach of industrial problems by multiple-objective 
evolutionnary algorithms 

15:15 A. GORGE 
EDF R&D, France 

Scheduling nuclear power plant outages 

 Y. CARDONA, A. ALVAREZ, D. OZDEMIR 
Universidad Autonoma de Nuevo Leon, Mexico 

Two-stage stochastic linear program for a biobjective 
supply chain problem 

15:45 J.-Ph. VIAL 
University of Geneva, Switzerland 

A partitioning algorithm for the network loading problem 

 N. I. MARCOS1, P. G. MOHSENI1, J. F. FORBES1, 
M. GUAY 2, A. DALLAGI 3 
1University of Alberta, Edmonton, Canada, 2Queen’s 
University, Kingston, Canada, 3EDF R&D, France 

Coordination of distributed controllers to ensure plant-
wide optimal performance 

16:15 Hall Ailleret Coffee break 

 Room Ailleret Plenary sessions 
16:30 Thierry BENOIST , Bouygues, France  

Operations research for TV and internet advertising 

17:15 
18:00 

Thomas-Olivier LEAUTIER,  IDEI, France 
Hedging and Competition    

 



COPI'08 - November 26-28, 2008   

Thursday November 27, 2008 
Mathematical Economics and Energy Markets 

 

 

08:30 Hall Ailleret  Breakfast Buffet 
  

 Room Ailleret Plenary sessions 
09:00 René AID, EDF, France 

Some remarks on long term risk management in electricity sector 

09:45 Alejandro JOFRE, CMM, Chile 
Optimal regulation and mechanism design in energy generation markets 

10:30 Hall Ailleret Coffee break 

 Room Ailleret 
Economic modeling in industry 

 Room Amphi 2 
Energy markets 

10:45 D. HOLLMANN, C. LUCAS, G. MITRA 
CARISMA, Brunel University, United Kingdom 

A stochastic Investment Model for Capacity Expansion in 
the Automative Industry 

 T. SUROWIEC  
Humboldt University, Berlin, Germany  

Some structural properties and stationarity of solutions 
to a stochastic spot market EPEC 

11:15 J. MARTIN 
EDF R&D, France 

Building an efficient low-carbon electricity system: 
insights on producers long term interests for additional 
mass storage capacity 

 D. AUSSEL 
Université de Perpignan, France 

Generalized Nash equilibrium and related topics 

11:45 A. KLEIN, J. BOUCHARD, S. GOUTIER 
EDF R&D, France 

Generation capacity expansion under long-term 
uncertainties in the US electric market 

 V. RIOUS 
Supelec, France 

Nodal pricing and average participation tariff to locate 
efficiently power plants on a meshed network with lumpy 

12:15 Room TA220 Lunch break 

 Room Ailleret Plenary sessions 
13:45 Michel LEBOEUF , SNCF, France 

Research and Development in SNCF Traffic Forecasting 

14:30 Michel BENA, RTE, France 
Needs of optimization tools for a TSO: some examples   

 
 

15:15 Hall Ailleret Poster Session (Global Workshop Scope) / Coffee break  
 

 

 Room Ailleret Plenary session 
15:45 
16:30 

Bertrand VILLENEUVE , CREST, France 
Game theory and competition policy 

 Free time 
 

20:00 
23:30 

Social Program 

 



ICOPI - October 19-21, 2008  

Friday November 28, 2008 
Risk Management 

8:00 Hall Ailleret   Breakfast Buffet 

 Room Ailleret Plenary sessions 
8:30 Olivier LAUGA,  EDF, France 

TBA 

9:15 Christophe MICHEL, Calyon, France 
Interest Rates Exotic Risk Mitigation  

10:00 Hall Ailleret Coffee break 

 Room Ailleret 
Chance constrained programming 

 Room Amphi 2 
Energy management 

10:15 R. HENRION 
WIAS Berlin, Germany  

On a dynamical model for chance constrained 
programming 

 O. BARDOU1,2, S. BOUTHEMY1, G. PAGÈS2 
1Gaz de France, France, 2Université de Paris VI, France 

Gas storage capacities valuation by optimal 
quantization 

10:45 P. CARPENTIER1, J.-Ph. CHANCELIER 2, G. 
COHEN2 
1ENSTA, 2ENPC, France 

Robust approach for aerospatial optimal control 
problems 

 N. ILIADIS  
EnerCoRD, Greece 

Hydroelectric stochastic risk management modeling 
using CVaR: an SDDP approach 

11:15 A. LISSER, R. LOPEZ 
Université de Paris Sud, France 

Knapsack problem with probability constraints 

 M. LE DU 
EDF R&D, France 

Simulation of delta hedging of an option with volume 
uncertainty 

11:45 Room TA220 Lunch break 

 Room Ailleret Plenary session 
13:15 Markus BURGER, EnBW, Germany 

Upstream Portfolio: Hedging and risk measures  
  

 Room Ailleret 
Revenue management / Interest rates 

 Room Amphi 2 
Risk management 

14:00 O. FERON 
EDF R&D, France 

An HJM modeling of the yield curve that fits historical 
data and respect exogeneous constraints 

 O. THONI  
Artelys, France 

Risk measures in the clearing industry 

14:30 C. SZYMANSKI 
Air France, France 

Trends in the Airline Industry and Optimization 
Challenges for Revenue Management 

 H. RAUBENHEIMER 1, M. F. KRUGER2 
North-West University, South Africa 

A stochastic programming approach to integrated asset 
and liability mismanagement of insurance products with 
guarantees 

15:00 M. CHANDESRIS 
SNCF, France 

Demand forcast 

 F. VAZQUEZ-ABAD 1, P. CARPENTIER2, G. 
COHEN3 
1Melbourne University, Australia, 2ENSTA, France, 3ENPC, 
France 

Optimisation under Probability Constraints: an 
Approach via Quantiles 

15:30 Hall Ailleret Coffee break 

 Room Ailleret Plenary sessions: Revenue management 
organized by Jean-Christophe CULIOLI (Air France) and Mariane RISS (SNCF) 

15:45 Guillermo GALLEGO , Columbia University, USA 
Upgrades and Upsells in Revenue Management 

16:30 Luce BROTCORNE, Université de Valenciennes, France 
Bilevel Programming for Optimal Pricing 

  

17:15 
17:30 

Room Ailleret Closing by Yannick JACQUEMART (EDF)  
 

 



COPI'08 - November 26-28, 2008   

 
Posters 

 

  
I. SAFRA, H. BOUCHRIHA, A. JEBALI, National Engineering School of Tunis, Tunisia 

Integrated model for the production-distribution planning 
 

 E. E. LUGO-IBARRA, L.C. MONTOYA-BALLESTEROS, C. CAM ARGO-WILSON, Autonomous University of 
Baja California, Faculty of Engineering, Mexico 

Optimization of hot air dehydration of kadota figs 
 

 S. LEPAUL, T. DENIS, EDF, M. PAULUS, EnBW Trading 

An endogenous modelling approach for a long-term coal market 
 

 E. ZNOUDA, N. GHRAB-MORCOS, A. HADJ-ALOUANE, National Engineering School of Tunis, Tunisia 

Pareto optimality of mediterranean buildings 
 

 M. PINAR, Bilkent University, Turkey 

Pricing American Contingent Claims by Stochastic Linear Programming 
 

 
 

 


