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[2] Y. Russac, C. Katsimerou, D. Bohle, O. Cappé, A. Garivier, and W. M Koolen. A/B/n Testing with
Control in the Presence of Subpopulations. In Neural Information Processing Systems (NeurIPS),
2021.
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[12] E. Kaufmann, O. Cappé, and A. Garivier. On the Complexity of A/B Testing. In Conf. Learning
Theory (COLT), Barcelona, Spain, June 2014.

[13] N. Seichepine, S. Essid, C. Févotte, and O. Cappé. Piecewise constant nonnegative matrix fac-
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[29] A. Lung-Yut-Fong, C. Lévy-Leduc, and O. Cappé. Distributed detection/localization of network
anomalies using rank tests. In IEEE Workshop Statist. Signal Process. (SSP), Cardiff, UK,
September 2009.

[30] Z. Harchaoui, F. Vallet, A. Lung-Yut-Fong, and O. Cappé. A Regularized Kernel-based Approach
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[52] O. Cappé, R. Douc, E. Moulines, and C. Robert. Bayesian analysis of overdispersed count data
with application to teletraffic monitoring. In R. Payne and P. Green, editors, Proceedings in Com-
putational Statistics (COMPSTAT), pages 215–220. Physica-Verlag, 1998.
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[63] O. Cappé and A. Chaigne. Perceptual effects of noise disturbances on phase spectrum in STFT
analysis/synthesis procedures. application to restoration processes. In IEEE Workshop App. Sig-
nal Process. Audio Acoust. (WASPA), October 1991.

2 In Journals

[64] L. Filstroff, O. Gouvert, C. Févotte, and O. Cappé. A Comparative Study of Temporal Non-Negative
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F. R. Bouchet. Bayesian model comparison in cosmology with Population Monte Carlo. MNRAS,
45:2381–2390, 2010.
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[87] O. Cappé, E. Moulines, J-C. Pesquet, A. Petropulu, and X. Yang. Long-range dependence and
heavy-tail modeling for teletraffic data. IEEE Signal Processing Mag., 19(3):14–27, May 2002.
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[90] M. Campedel-Oudot, O. Cappé, and E. Moulines. Estimation of the spectral envelope of voiced
sounds using a penalized likelihood approach. IEEE Trans. Speech Audio Process., 9(5):469–
481, July 2001.

[91] O. Cappé and C. P. Robert. Ten Years, and Still Running! J. Amer. Statist. Assoc., 95(452):1282–
1285, December 2000. Vignettes for the Year 2000 Series.

[92] V. Buchoux, O. Cappé, E. Moulines, and A. Gorokhov. On the Performance of Semi-Blind
Subspace-Based Channel Estimation. IEEE Trans. Signal Process., 48(6):1750–1759, 2000.

[93] O. Cappé, A. Doucet, M. Lavielle, and E. Moulines. Simulation-Based Methods for Blind
Maximum-Likelihood Filter Identification. Signal Processing, 73(1–2):3–25, 1999.

[94] V. Buchoux, L. Perros-Meilhac, O. Cappé, and E. Moulines. Blind and semi-blind equalization:
methods and algorithms. Annales des Télécommunications, 53(11–12):449–465, 1998.

[95] Y. Stylianou, O. Cappé, and E. Moulines. Continuous Probabilistic Transform for Voice Conversion.
IEEE Trans. Speech Audio Process., 6(2):131–142, March 1998.

[96] O. Cappé, C. Mokbel, D. Jouvet, and E. Moulines. An Algorithm for Maximum Likelihood Estima-
tion of Hidden Markov Models With Unknown State-Tying. IEEE Trans. Speech Audio Process.,
6(1):61–70, January 1998.

[97] O. Cappé and E. Moulines. Regularization techniques for discrete cepstrum estimation. IEEE
Signal Process. Lett., 3(4):100–102, April 1996.

[98] O. Cappé and J. Laroche. Evaluation of short-time spectral attenuation techniques for the restora-
tion of musical recordings. IEEE Trans. Speech Audio Process., 3(1):84–93, January 1995.

[99] O. Cappé. Elimination of the musical noise phenomenon with the Ephraim and Malah noise
suppressor. IEEE Trans. Speech Audio Process., 2(2):345–349, April 1994.

3 In Books

[100] O. Cappé. Online Expectation-Maximisation. In K. Mengersen, M. Titterington, and C. P. Robert,
editors, Mixtures: Estimation and Applications. Wiley, 2011.

[101] O. Cappé and C. P. Robert. Ten years, and still running! In A. E. Raftery, M. A. Tanner, and M. T.
Wells, editors, Statistics in the 21st Century, pages 302–311. Chapman & Hall/CRC, 2001.

[102] S. Godsill, P. Rayner, and O. Cappé. Digital audio restoration. In M. Kahrs and K. Brandenburg,
editors, Applications of Signal Processing to Audio and Acoustics. Kluwer Academic Publishers,
1998.

4 Book

[103] O. Cappé, E. Moulines, and T. Rydén. Inference in Hidden Markov Models. Springer, 2005.

5 En français

[104] N. Seichepine, S. Essid, C. Févotte, and O. Cappé. Co-factorisation douce en matrices non-
négatives ; application au regroupement multimodal de locuteurs. In Colloque du GRETSI, Brest,
France, septembre 2013.
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[105] A. Lung-Yut-Fong, C. Lévy-Leduc, and O. Cappé. Estimation robuste de ruptures multiples dans
un signal multivarié. In Colloque du GRETSI, Bordeaux, France, septembre 2011.

[106] O. Cappé, C. Févotte, and D. Rohde. Algorithme EM en ligne simulé pour la factorisation non-
négative probabiliste. In Colloque du GRETSI, Bordeaux, France, septembre 2011.

[107] S. Filippi, O.Cappé, A. Garivier, and C. Szepesvari. Bandits contextuels : apprentissage par
renforcement dans les modèles linéaires généralisés. In 5èmes Journées Francophones de Pla-
nification, Décision et Apprentissage pour la conduite de systèmes (JFPDA), 2010.

[108] N. Sokolovska, O. Cappé, and F. Yvon. Sélection de caractéristiques pour les champs aléatoires
conditionnels par pénalisation L1. Traitement Automatique des langues, 50(3) :139–171, 2009.
Numéro spécial, Apprentissage automatique pour le TAL.

[109] O. Cappé. Version récursive de l’algorithme EM pour l’estimation en ligne des paramètres de
modèles de Markov cachés. In Colloque du GRETSI, Dijon, France, septembre 2009.

[110] A. Lung-Yut-Fong, O. Cappé, C. Lévy-Leduc, and F. Roueff. Détection et localisation
décentralisées d’anomalies dans le trafic internet. In Colloque du GRETSI, Dijon, France, sep-
tembre 2009.

[111] E. Moreau, F. Yvon, and O. Cappé. Appariement d’entités nommées coréférentes : combinaisons
de mesures de similarité par apprentissage supervisé. In Conférence sur le Traitement Automa-
tique des Langues (TALN), Avignon, France, 2008.

[112] L. Rigouste, O. Cappé, F. Yvon, and F. Clérot. Modèles multi-thématiques markoviens pour la
segmentation de textes. In V. Prince, Y. Kodratoff, J. Azé, and M. Roche, editors, RNTI E10 :
Revue des nouvelles technologies de l’information — Défi Fouille de Textes. 2007.

[113] O. Cappé and C. P. Robert. Une approche Monte Carlo adaptative pour l’approximation de lois a
posteriori avec application à l’inférence de paramètres cosmologiques. In Colloque du GRETSI,
Troyes, France, septembre 2007.

[114] O. Cappé. Méthodes de Monte Carlo pour l’inférence dans les modèles à données latentes.
Mémoire d’Habilitation à diriger des recherches, Université de Marne la Vallée, décembre 2006.

[115] L. Rigouste, O. Cappé, and F. Yvon. Quelques observations sur le modèle LDA. In Journées
Internationales d’Analyse statistique des données textuelles, pages 819–830, Besançon, France,
avril 2006.

[116] O. Cappé and E. Moulines. A propos de l’utilisation des méthodes de Monte Carlo séquentielles
pour l’estimation de paramètres dans les modèles de Markov cachés. In Colloque du GRETSI,
Louvain, Belgique, septembre 2005.

[117] L. Rigouste, O. Cappé, and F. Yvon. Modèle de mélange multi-thématique pour la Fouille de
Textes. In Traitement Automatique des Langues Naturelles — Atelier DÉfi Fouille de Textes,
Dourdan, France, juin 2005.

[118] F. Clérot, O. Collin, O. Cappé, and E. Moulines. Le modèle ”monomaniaque”: un modèle statis-
tique simple pour l’analyse exploratoire d’un corpus de textes. In Colloque international sur la
Fouille de Texte (CIFT), La Rochelle, 22–24 juin 2004.

[119] O. Cappé and F. Roueff. Evaluation numérique de l’information de Fisher pour des observations
irrégulières de l’état d’une file d’attente. In Colloque du GRETSI, Paris, France, septembre 2003.

[120] G. Richard and O. Cappé. Synthèse de la parole à partir du texte. In Traité Informatique, H 7 288.
Techniques de l’ingénieur, 2003.
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[121] E. Grivel, A. Ferrari, and O. Cappé. Le modèle harmonique stochastique et son application au
rehaussement de signaux de parole. In Colloque du GRETSI, Toulouse, France, septembre 2001.

[122] S. Dubost and O. Cappé. Estimation adaptative de signaux localement harmoniques. In Colloque
du GRETSI, Vannes, France, septembre 1999.

[123] V. Buchoux, E. Moulines, O. Cappé, and A. Gorokhov. Estimation semi-autodidacte par méthode
sous-espace pour systèmes de réception multicapteurs. In Colloque du GRETSI, Vannes, France,
septembre 1999.

[124] M. Oudot, O. Cappé, and E. Moulines. Estimation robuste de l’enveloppe spectrale d’un signal
harmonique bruité. In Colloque du GRETSI, Grenoble, France, septembre 1997.

[125] M. Charbit and O. Cappé. Restauration d’enregistrements sonores anciens. REE Revue de
l’Electricité et de l’Electronique, (6) :40–43, juin 1997.

[126] E. Moulines and O. Cappé. Synthèse de la parole à partir du texte. In Traité Informatique, H 960.
Techniques de l’ingénieur, 1996.

[127] O. Cappé. Etat actuel de la recherche en reconnaissance du locuteur et des applications en
criminalistique. Rapport technique, Ecole Nationale Supérieure des Télécommunications, janvier
1995.

[128] O. Cappé, J. Laroche, and A. Chaigne. Restauration de six opéras, partenariat Fondation France
Télécom — EMI. Six coffrets de CD EMI Classics : n. 6243-5-65 256, 260, 263, 266, 269 et 318,
novembre 1994.

[129] O. Cappé. Techniques de réduction de bruit pour la restauration d’enregistrements musicaux.
Thèse, Ecole Nationale Supérieure des Télécommunications, septembre 1993.

[130] O. Cappé. Techniques de restauration d’enregistrements historiques de flamenco. In XXIème
Congrès d’Art Flamenco, pages 245–248, Paris, France, septembre 1993.

6 Miscellaneous

[131] J. Atif, B. Cabot, O. Cappé, O. Mula, and R. Pinot. Regards croisés sur l’épidemie de Covid-19
apportés par les données sanitaires et de géolocalisation (mars à octobre 2020), 2020. Initiative
scientifique Face au Virus.

[132] J. Atif, O. Cappé, A. Kazakçi, Y. Léo, L. Massoulié, and O. Mula. Observations sur la mobilité
pendant l’épidémie de Covid-19, 2020. Initiative scientifique Face au Virus.

[133] Y. Russac, O. Cappé, and A. Garivier. Algorithms for Non-Stationary Generalized Linear Bandits,
2020. Report.

[134] O. Cappé, A. Garivier, and E. Kaufmann. py/maBandits: matlab and python packages for multi-
armed bandits, June 2012.

[135] M. Kilbinger, K. Benabed, O. Cappé, J-F. Cardoso, G. Fort, S. Prunet, C. P. Robert, and D. Wraith.
CosmoPMC: Cosmology Population Monte Carlo, 2011. CosmoPMC user’s guide, version v1.0.

[136] O. Cappé. Discussion of ’Particle Markov chain Monte Carlo methods’ by C. Andrieu, A. Doucet
and R. Holenstein. J. Royal Statist. Soc. B, 72(3):269–342, 2010.

[137] T. Lavergne, O. Cappé, and F. Yvon. Wapiti - A simple and fast discriminative sequence labelling
toolkit, 2009.
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[138] O. Cappé, C. Robert, and T. Rydén. CT/RJ-Mix: Transdimensional MCMC for Gaussian mixtures
(available as C source code), December 2003.

[139] O. Cappé. Ten years of HMMs (An HMM bibliography), March 2001.

[140] O. Cappé. H2M: A set of MATLAB/OCTAVE functions for the EM estimation of mixtures and
hidden Markov models, August 2001. version 2.0.

[141] M. Campedel-Oudot, O. Cappé, and E. Moulines. env: MATLAB functions for spectral envelope
estimation in sinusoidal models, May 2001.

[142] O. Cappé. dcv: A set of MATLAB functions for blind deconvolution of discrete signals, November
1998.

7 Talks

[143] Weighted Linear Bandits for Non-Stationary Environments. Invited talk at Multi Armed Bandit
Workshop, ICL, London, September 25 2019.

[144] Statistical methods for optimal sequential allocation. Invited talk at Methodological advances in
Statistics related to Big Data Workshop, Castro Urdiales, Spain, June 9 2015.

[145] Statistical methods for optimal sequential allocation. STOR-i (Statistics and Operational Research
Centre for Doctoral Training in Partnership with Industry) Seminar, Lancaster University, May 15
2015.

[146] Rank-based test statistics for detecting anomalies in network traffic data. Invited talk at Time
Dynamic Change Point Models and its Applications Wokshop, University of Göttingen, Germany,
October 17 2014.

[147] Apprentissage statistique et big data, focus sur l’algorithme online-EM. Exposé invité, Journée de
rencontre Big Data, Toulouse, 8 octobre 2013.

[148] Apprentissage statistique. Panel Traitement du signal et des images au Conseil scientifique de
l’INS2I CNRS, 17 mai 2013.

[149] Learning with the online EM algorithm. Invited talk at the StatLearn’13 workshop, Bordeaux,
France, April 9 2013.

[150] From importance sampling to sequential Monte Carlo methods. Tutorial at the Second Training
School of the EU MC Impulse Network, Windermere, UK, September 14 2011.

[151] The KL-UCB Algorithm for Bounded Stochastic Bandits and Beyond. Gastby Computational Neu-
roscience Unit Seminar, London, UK, March 30 2011.

[152] Optimism in reinforcement learning and Kullback-Leibler divergence. Invited talk at Allerton Con-
ference on Communication, Control, and Computing, Monticello, US, September 29 2010.

[153] Méthodes bayésiennes pour les modèles à variables latentes. 5ème école d’été de Peyreq en
traitement du signal et des images, Peyresq, 26 juin – 2 juillet 2010.

[154] Online EM Algorithm for Latent Data Models. Statistics seminar, University of British Columbia,
Vancouver, Canada, April 20 2010.

[155] Online EM algorithms for mixtures, HMMs and beyond. Mixture estimation and applications Work-
shop, International Centre for Mathematical Sciences, Edinburgh, UK, March 3–5 2010.
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[156] Inside Sequential Monte Carlo Methods. Tutorial at the 2009 IEEE Workshop on Statistical Signal
Processing, Cardiff Wales, UK, August, 31 2009.

[157] An Introduction to Sequential Monte Carlo for Filtering and Smoothing. Workshop on statistical
modeling of extremes in data assimilation and filtering approaches, IRMA Strasbourg, June, 23-26
2008.

[158] Non-Linear Filtering and Sequential Monte Carlo Methods. Réunion des GdR PHENIX & ISIS,
8–9 novembre 2007.

[159] Monte Carlo Methods for Cosmological Models. XXIIIrd IAP Colloquium, July, 6 2007.

[160] Modèles probabilistes pour la fouille de texte. Atelier de Statistique ”Aprentissage non supervisé
de données complexes, symboliques et textuelles” de la Société Française de Statistique (SFdS),
8 décembre 2006.

[161] Adaptive Population Monte Carlo. Recent Advances in Monte Carlo Based Inference Workshop,
Isaac Newton Institute, 30 October – 3 November 2006.

[162] Méthodes de Monte-Carlo pour l’inférence bayésienne. VIIIème Ecole de Cosmologie, IESC,
Cargèse, 28 août – 2 septembre 2006.

[163] O. Cappé. On the use of sequential Monte Carlo methods for approximating smoothing function-
als, with application to fixed parameter estimation. Workshop on Sequential Monte Carlo Methods:
filtering and other applications, St Anne’s College, Oxford, 3rd–5th July 2006.

[164] A Markov Chain Monte Carlo Primer. University Pompeu Fabra (doctorate program seminar),
Barcelona, Spain, November 3 2005.

[165] Particle Methods for Parameter Estimation in Hidden Markov Models. MTA SZTAKI (Computer and
Automation Research Institute, Hungarian Academy of Sciences), Budapest, Hungary, September
12 2005.

[166] Utilisation des techniques de Monte Carlo séquentielles pour l’estimation paramétrique dans les
modèles dynamiques à données latentes. Séminaire Parisien de Statistiques, 18 Avril 2005.

[167] Particle Methods for Hidden Markov Models. One-Day Meeting in Statistics, 3ème cycle romand
de Statistique et de Probabilités Appliquées, EPFL, Lausanne, 17 Décembre 2004.

[168] Continuous-time jump MCMC for model selection; An alternative to reversible jump techniques?
Séminaire LMC/IMAG, Grenoble, 21 Mars 2002.

[169] Continuous-time jump MCMC and model selection for HMMs. ESSN TMR Workshop on compu-
tationally intensive statistical methods, Lancaster, UK, December 9–11 2001.

[170] Continuous-time jump mcmc and model selection for HMMs. Summer School on Advanced Com-
putational Methods, CIRM, Marseille, 17–21 septembre 2001.

[171] A sequential Monte Carlo approach to maximum likelihood estimation of hidden markov models.
First european conference on spatial and computational statistics, Ambleside, England, Septem-
ber 17–21 2000.

[172] Calcul récursif de la log-vraisemblance pour des modèles de Markov cachés généraux. Séminaire
du groupe de travail Génome, Université d’Evry Val d’Essonne, 9 Mai 2000.

[173] Applications de la décomposition récursive de la log-vraisemblance dans les modèles de Markov
cachés. Séminaire du Laboratoire de Statistique Médicale, Université Paris V, 24 Janvier 2000.

[174] Optimization via simulation for latent data models. Second Workshop of the European TMR
Network on Spatial and Computational Statistics, Fodele, Grece, May 30 – June 3 1999.
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[175] Segmentation et classification bayesienne non supervisée de données de télétrafic. Séminaire
du projet MISTRAL, INRIA Sophia-Antipolis, 20 Janvier 1999.

[176] EM-like stochastic algorithms for blind system identification. Bayesian Signal Processing Work-
shop, Nonlinear and Nonstationary Signal Processing Program, Isaac Newton Institute for Math-
ematical Sciences, Cambridge, England, July 1998.
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