
- o - Preprints (Articles soumis – submitted articles) :

1 Daudel and Roueff [2024].

- o - Articles dans des revues à comité de lecture – articles in peer-reviewed jour-
nals :

1 Durand, Roueff, Jicquel, and Paul [2024], published in the IEEE trans. on Signal
Process.

2 Durand and Roueff [2024], published in the Journal of Statistical Planning and In-
ference.

3 Durand, Amaury and Roueff, François [2023], published in ESAIM P&S.

4 Daudel, Douc, and Roueff [2023], published in the Journal of Machine Learning Re-
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8 Doukhan, Roueff, and Rynkiewicz [2020], published in the the Electronic Journal of
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12 Roueff and Sánchez-Pérez [2018], published in ALEA.
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teh Journal of the Acoustical Society of America.

15 Roueff, von Sachs, and Sansonnet [2016], published in Stochastic Processes and their
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16 Ilhe, Moulines, Roueff, and Souloumiac [2015], published in the the Electronic Journal
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17 Giraud, Roueff, and Sanchez-Perez [2015], published in the Annals of Statistics.

18 Rebafka and Roueff [2015], published in Mathematical Methods of Statistics.

19 Douc, Roueff, and Sim [2015], published in the Lithuanian Mathematical Journal.

20 Clausel, Roueff, and Taqqu [2015] published in the the Electronic Journal of Statistics.

21 Roueff and Soulier [2015] published in the Journal of Applied Probability.
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Process.
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41 Ayache, Roueff, and Xiao [2009], published in Stochastic Processes and their Appli-
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42 Lévy-Leduc, Moulines, and Roueff [2008], published in the the Journal of Time Series
Analysis.

43 Moulines, Roueff, and Taqqu [2008], published in the Annals of Statistics.

44 Moulines, Roueff, and Taqqu [2007c], published in Fractals.

45 Douc, Roueff, and Soulier [2007], published in Stochastic Processes and their Appli-
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46 Trigano, Montagu, Moulines, Roueff, and Souloumiac [2007], published in IEEE trans.
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52 Moulines, Priouret, and Roueff [2005], published in the Annals of Statistics.

53 Roueff and Rydén [2005], published in the Annals of Statistics.

54 Ayache and Roueff [2003], published in Appl. Comput. Harmon. Anal.

55 Roueff [2003a], published in the Journal of Fourier Analysis and Applications.

56 Roueff [2003b], published in the Math. Proc. of the Cambridge Phil. Society.

57 Lang and Roueff [2001], published in Statistical Inference for Stochastic Processes.

- o - Notes aux comptes rendus (Mathématique) – Short papers :

1 Ayache, Roueff, and Xiao [2007a], published in Comptes Rendus Mathématique.

2 Ayache, Roueff, and Xiao [2007b], published in Comptes Rendus Mathématique.

3 Roueff [2001], published in Comptes Rendus Mathématique.

- o - Articles publiés dans des actes de conférences – articles in proceedings :

1 Emelchenkov, Fontaine, Grenier, Mahé, and Roueff [2024]

2 Durand, Roueff, Jicquel, and Paul [2021]

3 Bouche, Clausel, Roueff, and d’Alché Buc [2021]

4 Giraud, Roueff, and Sánchez-Pérez [2013]

5 Roueff and Sánchez-Pérez [2013]

6 Wohlfarth, Clémençon, Roueff, and Casellato [2011b]

7 Roueff [2011]

8 Wohlfarth, Clémençon, Roueff, and Casellato [2011a]

9 Roueff [2011]

10 Bianchi, Jakubowicz, and Roueff [2009]

11 Rebafka, Roueff, and Souloumiac [2009]
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13 Hachem, Moulines, Najim, and Roueff [2009]
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16 Alléaume, Roueff, Maurhart, and Lutkenhaus [2006]

17 Gousseau and Roueff [2005]

18 Fay, Roueff, and Soulier [2005]

19 Trigano, Souloumiac, Roueff, and Moulines [2005]

20 Moulines, Roueff, and Priouret [2003]
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- o - Rapports académiques – Academic reports :

http://www.imstat.org/aos/
http://www.imstat.org/aos/
http://www.sciencedirect.com/science/journal/10635203
http://www.springer.com/birkhauser/mathematics/journal/41
http://journals.cambridge.org/action/displayJournal?jid=PSP
http://www.springer.com/math/probability/journal/11203
http://www.em-consulte.com/produit/crass1
http://www.em-consulte.com/produit/crass1
http://www.em-consulte.com/produit/crass1


1 Habilitation à diriger des recherches (HDR) : Roueff [2007]

2 Thèse : Roueff [2000]

- o - Thèses encadrées – Supervised PhD’s :

1 Thomas Trigano [2005], co-encadré avec Eric Moulines.

2 Jean-François Germain [2008].

3 Tabea Rebafka [2009].

4 Marine Depecker [2010]. co-encadré avec Stéphan Clémençon.

5 Olaf Kouamo [2011], co-encadré avec Eric Moulines,

6 Till Wohlfarth [2013], co-encadré avec Stéphan Clémençon,

7 Andrés Sànchez Pérez [2015], co-encadré avec Christophe Giraud.

8 Tepmony Sim [2016], co-encadré avec Randal Douc.

9 Paul Ilhe [2016], co-encadré avec Antoine Souloumiac.

10 Adrien Nouvellet [2017], co-encadré avec Maurice Charbit.

11 Romain Laby [2017], co-encadré avec Alexandre Gramfort.

12 Tahar Nabil [2018], co-encadré avec Eric Moulines.

13 Kamélia Daudel [2021] co-encadrée avec Randal Douc et François Portier.

14 Amaury Durand [2022].

- o - Logiciels déposés – Protected software :

1 Benmammar, Lévy-Leduc, and Roueff [2008]

- o - Brevets – Patents :

1 Rebafka, Roueff, and Souloumiac [2010]

2 Nabil, Jicquel, Girard, and Roueff [2016]

3 Nabil, Jicquel, Girard, and Roueff [2017]

4 Nabil, Jicquel, Girard, and Roueff [2018]
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Kamélia Daudel and François Roueff. Learning with Importance Weighted Variational Inference:
Asymptotics for Gradient Estimators of the VR-IWAE Bound. working paper or preprint,
October 2024. URL https://hal.science/hal-04738844.
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December 2010. URL https://pastel.archives-ouvertes.fr/pastel-00572421.

R. Douc, F. Roueff, and P. Soulier. On the existence of some ARCH(∞) processes. Stoch. Proc.
App., 118(5):755–761, 2007. [doi]. preprint available at [arXiv].

Randal Douc, François Roueff, and Tepmony Sim. Handy sufficient conditions for the conver-
gence of the maximum likelihood estimator in observation-driven models. Lithuanian Mathe-
matical Journal, 55(3):367–392, July 2015. [doi]. URL http://link.springer.com/article/

10.1007/s10986-015-9286-8. Preprint available at [HAL] or [arXiv].

Randal Douc, François Roueff, and Tepmony Sim. The maximizing set of the asymptotic normal-
ized log-likelihood for partially observed markov chains. Ann. Appl. Probab., 26(4):2357–2383,
2016. ISSN 1050-5164. [doi]. Preprint available at [HAL] or [arXiv].

Randal Douc, Jimmy Olsson, and François Roueff. Posterior consistency for partially observed
Markov models. Stochastic Processes and their Applications, 130(2):733–759, February 2020.
[doi]. URL https://hal.science/hal-04081621.

Randal Douc, François Roueff, and Tepmony Sim. Necessary and sufficient conditions for the
identifiability of observation-driven models. Journal of Time Series Analysis, 42(2):140–160,
2021. [doi]. URL https://onlinelibrary.wiley.com/doi/abs/10.1111/jtsa.12559.

Paul Doukhan, François Roueff, and Joseph Rynkiewicz. Spectral estimation for non-linear long
range dependent discrete time trawl processes. Electron. J. Statist., 14(2):3157–3191, 2020.
ISSN 1935-7524. [doi].

Amaury Durand. Functional time series modeling and application to representation and anal-
ysis of multi-site electric load curves for energy management. PhD thesis, EDMH, 2022.

http://dx.doi.org/10.1016/j.acha.2011.04.003
http://www.sciencedirect.com/science/article/pii/S1063520311000601
http://www.sciencedirect.com/science/article/pii/S1063520311000601
http://hal.archives-ouvertes.fr/hal-00491303/en
http://fr.arxiv.org/abs/1006.2282
http://dx.doi.org/10.1214/15-EJS987
http://projecteuclid.org/euclid.ejs/1423229754
http://projecteuclid.org/euclid.ejs/1423229754
http://hal.archives-ouvertes.fr/hal-01030799/en
http://fr.arxiv.org/abs/ 1407.5871
https://hal.science/hal-04738844
http://www.theses.fr/2021IPPAT024
http://jmlr.org/papers/v24/21-0249.html
https://pastel.archives-ouvertes.fr/pastel-00572421
http://dx.doi.org/10.1016/j.spa.2007.06.002
http://arxiv.org/abs/math/0611339
http://dx.doi.org/10.1007/s10986-015-9286-8
http://link.springer.com/article/10.1007/s10986-015-9286-8
http://link.springer.com/article/10.1007/s10986-015-9286-8
http://hal.archives-ouvertes.fr/hal-01078073v2
http://arxiv.org/abs/1506.01831v1
http://dx.doi.org/10.1214/15-AAP1149
http://hal.archives-ouvertes.fr/hal-01080955
http://arxiv.org/abs/1506.01831v1
http://dx.doi.org/10.1016/j.spa.2019.03.012
https://hal.science/hal-04081621
http://dx.doi.org/https://doi.org/10.1111/jtsa.12559
https://onlinelibrary.wiley.com/doi/abs/10.1111/jtsa.12559
http://dx.doi.org/10.1214/20-EJS1742
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tifrequency Highly Oscillating Aperiodic Amplitude Estimation for Nonlinear Chirp Signal.
In European Signal Processing Conference (EUSIPCO), Lyon, France, August 2024. URL
https://hal.science/hal-04614241.

G. Fay, F. Roueff, and P. Soulier. Estimation of the memory parameter of transmission rate
measurements using an infinite source poisson model. In ASMDA2005, Brest, France, June
2005.
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