[AC10]

[Cat88]

[Cat90a]

[Cat90b]

[Cat91a]

[Cat91b]

[Cat91c]

[Cat92a]

[Cat92b]

[Cat92c]

[Cat94]

[Cat96a]

[Cat96b]

[Cat96c]

[Cat97]

PUBLICATIONS — SEPTEMBER 2010

Jean-Yves Audibert and Olivier Catoni. Risk bounds in linear regression
through PAC-Bayesian truncation. in revision for Annals of Statistics,
second version (the first dating from 2009) preprint available on HAL
and ArXiv http: // arziv. org/abs/0902. 1733, pages 1-78, 2010.
Olivier Catoni. Grandes déviations et décroissance de la température dans
les algorithmes de recuit. C.R. Acad. Sci. Paris, 1(307):535-538, 1988.
Olivier Catoni. FEtude Asymptotique des algorithmes de recuit simulé
(Asymptotics of simulated annealing algorithms. PhD thesis, Université
Paris-Sud Orsay, 170 pages, 1990.

Olivier Catoni. Image restoration by stochastic dichotomic reconstruction
of contour lines. In Frigessi A. Barone P. and Piccioni M., editors, Sto-
chastic Models, Statistical Methods, and Algorithms in Image Analysis,
Lecture Notes in Statistics No 74, pages 101-116. Springer-Verlag, 1990.
Olivier Catoni. Applications of sharp large deviations estimates to optimal
cooling schedules. Ann. Inst. Henri Poincaré, 27(4):463-518, 1991.
Olivier Catoni. Learning algorithms for pattern recognition on half-tone
binary images. unpublished, pages 1-32, 1991.

Olivier Catoni. Sharp large deviations estimates for simulated annealing
algorithms. Ann. Inst. Henri Poincaré, 27(3):291-383, 1991.

Olivier Catoni. Exponential triangular cooling schedules for simulated
annealing algorithms: A case study. In Ocone D. Karatzas 1., editor, Ap-
plied Stochastic Analysis- Proceedings of a US-French Workshop, Rutgers
University, New Brunswick, N.J., April 29- May 2, 1991, Lecture Notes
in Control and Information Sciences 177, pages 74-89. Springer-Verlag,
1992.

Olivier Catoni. Rates of convergence for sequential annealing: a large
deviation approach. In Robert Azencott, editor, Simulated Annealing:
Parallelization Techniques, chapter 3, pages 25-35. John Wiley and Sons,
1992.

Olivier Catoni. Rough large deviation estimates for simulated anneal-
ing: Application to exponential schedules. The Annals of Probability,
20(3):1109-1146, 1992.

Olivier Catoni. Energy transforms for Metropolis and simulated annealing
algorithms. In Proceedings of the Twelfth Prague Conference on Informa-
tion Theory, Statistical Decision Functions and Random Processes - Aug.
29, Sept. 2 1994, pages 1-6, 1994.

Olivier Catoni. The Legendre transform of two replicas of the Sherrington-
Kirpatrick spin glass model. Probab. Theory Relat. Fields, 104:369-392,
1996.

Olivier Catoni. Metropolis, Simulated Annealing and I.E.T. Algorithms:
Theory and Experiments. Journal of Complexity 12, special issue on
the conference Foundation of Computational Mathematics, January 5-12
1997, Rio de Janeiro, pages 595—623, December 1996.

Olivier Catoni. A New Inequality for the Free Energy of the Sherrington-
Kirkpatrick Spin Glass Model. In P. Eichelsbacher and M. Lowe, editors,
Proceedings of the 1995 Workshop on Large Deviations and Statistical Me-
chanics, Oct. 20-21, SFB, Bielefeld, Germany, pages 1-8. SFB-preprint-
series, 1996.

Olivier Catoni. A mixture approach to universal model selection. LMENS-
97-30 athttp://www.dmi.ens.fr/preprints, pages 1-19, October 1997.
First draft of [Cat99b].



2

[Cat98a]

[Cat98b]

[Cat99a]

[Cat99b]

[Cat00]

[Cat01]

[Cat02]

[Cat03a]

[Cat03b]

[Cat04a]

[Cat04b]

[Cat06)

[Cat07]

[Cat09]

[Cat10]

[CCo7]

[CC8]

Olivier Catoni. The Energy Transformation Method for the Metropolis
Algorithm Compared with Simulated Annealing. Probab. Theory Related
Fields 110 (1998), no. 1., pages 69-89, 1998.

Olivier Catoni. Solving Scheduling Problems by Simulated Annealing.
SIAM J. Control Optim. 36, no. 5, (electronic), pages 1539-1575, 1998.
Olivier Catoni. Simulated annealing algorithms and Markov chains with
rare transitions. In Séminaire de Probabilités XX XIII, volume 1709 of Lec-
ture Notes in Math., pages 69-119. Springer, 1999. in French 1995, English
revised translation at http://www.dmi.ens.fr/preprints 1997, published
augmented revision 1999.

Olivier Catoni. Universal aggregation rules with sharp oracle inequali-
ties. essentially included in [Cat04b], pages 1-37, 1999. Revised and aug-
mented from A mizture approach to universal model selection, available
at http://www.proba. jussieu.fr.

Olivier Catoni. Gibbs estimators. essentially included in [Cat04b],
pages 1-23, 2000. last revision available from the author’s webpage at
http://www.proba. jussieu.fr.

Olivier Catoni. Randomized estimators and empirical complexity for pat-
tern recognition and least square regression. included in [Cat04b], pages
1-33, 2001. preprint at http://www.proba. jussieu.fr.

Olivier Catoni. Data compression and adaptive histograms. In F. Cucker
and J.M. Rojas, editors, Foundations of Computational Mathematics,
Proceedings of the Smalefest 2000, pages 35—60. World Scientific, 2002.
Olivier Catoni. Laplace transform estimates and deviation inequalities.
Ann. Inst. H. Poincaré Probab. Statist., 39(1):1-26, 2003. Revised from
“Free energy estimates and deviation inequalities”, déc 1999, available at
http://www.proba. jussieu.fr.

Olivier Catoni. A PAC-Bayesian approach to adaptive classification.
preprint, submitted first to the Annals of Statistics, eventually the starting
point of [Cat07], published in the IMS Lecture Notes series, pages 1-72,
2003.

Olivier Catoni. Improved Vapnik Cervonenkis bounds. preprint, included
in revised form into [Cat07], pages 1-22, 2004.

Olivier Catoni. Statistical Learning Theory and Stochastic Optimization,
Lectures on Probability Theory and Statistics, Ecole d’Eté de Probabilités
de Saint-Flour XXXI — 2001, volume 1851 of Lecture Notes in Mathemat-
ics. Springer, 2004. pages 1-269.

Olivier Catoni. Théorie statistique de D’apprentissage. Images des
Mathématiques 2006 — CNRS, pages 31-39, 2006.

Olivier Catoni. Pac-Bayesian Supervised Classification: The Thermody-
namics of Statistical Learning, volume 56 of IMS Lecture Notes Mono-
graph Series. Institute of Mathematical Statistics, 2007. pages i-xii, 1-163.
Olivier Catoni. High confidence estimates of the mean of heavy-tailed real
random variables. preprint http: // arziv. org/ abs/0909. 5366, pages
1-40, 2009.

Olivier Catoni. Challenging the empirical mean and empirical variance: a
deviation study. preprint available on HAL and ArXiv, pages 1-53, 2010.
second augmented, improved and completely rewritten version of [Cat09).
Olivier Catoni and Raphael Cerf. The exit path of a Markov chain with
rare transitions. ESAIM: Probability and Statistics, pages 95-144, 1997.
Olivier Catoni and Cécile Cot. Piecewise constant triangular cooling
schedules for generalized simulated annealing algorithms. Ann. Appl.
Probab. 8, no. 2,, pages 375-396, 1998.



3

[CCXO00] Olivier Catoni, Dayue Chen, and Jun Xie. The loop erased exit path

[CG8Y]

[CT92]

and the metastability of a biased vote process. Stochastic Process. Appl.,
86:231-261, 2000.

Olivier Catoni and Isabelle Gaudron. Détection de contours par seuillage
adaptatif et restauration stochastique d’images binaires. In Proceedings
of the Second Annual Conference on Computer Graphics in Paris, Pixim
89, André Gagalowicz ed., ACM SIGGRAPH FRANCE, pages 341-355.
Hermes, 1989.

Olivier Catoni and Alain Trouvé. Parallel annealing by multiple trials:
A mathematical study. In Robert Azencott, editor, Simulated Annealing:
Parallelization Techniques, chapter 9, pages 129-143. John Wiley and
Sons, 1992.



