Xue-Mei Li

Working Experience

I am a professor at Swiss Federal Institute of Technology Lausanne (EPFL) and Imperial College London (ICL),
previously a professor at the University of Warwick, had worked at the University of Connecticut (USA) as a tenure
track assistant professor, and then tenured and an associate professor.

Selected Mini Courses

YOUNG RESEARCHERS BETWEEN GEOMETRY AND STOCHASTIC ANALYSIS JUNE 2021
THE INDO-UK SCHOOL ON SPDE AND APPLICATIONS, BANGALORE DEC 2016
PDES AND PROBABILITY THEMATIC TRIMESTER, TOULOUSE MAY 2014
JYVASKYLA SUMMER SCHOOL, FINLAND AUGUST, 2013
THE UNIVERSITY OF CAMPINAS, BRAZIL AUGUST 2008
THE 12TH CHINESE SUMMER SCHOOL FOR PDD STUDENTS JuLy 2007
DIMITSANA SUMMER SCHOOL ON “STOCHASTIC DIFFERENTIAL GEOMETRY JuLy 2005
ON AND APPLICATIONS IN FINANCE”, GREECE
OSAKA UNIVERSITY, JAPAN AUGUST 2003

Selected Lectures

NOISE AND SCALES, IN THEMATIC EINSTEIN FORUM LECTURE SERIES 26.01.2023
HTTPS://MATHPLUS.DE/TOPIC-DEVELOPMENT-LAB/TEF-WINTER-2022-23/LECTURE-SERIES/
LECTURE AT ONE WORLD PROBABILITY SEMINAR Oct 2022
PLENARY LECTURE, AT XXV BRAZILIAN SCHOOL OF PROBABILITY 7-13 Aug 2022
CARDIFF MATHEMATICS COLLOQUIUM, CARDIFF 8 Dec 2021
MASTER LECTURE ON THE HISTORY OF CONTEMPORARY MATHEMATICS AT TS- Dec 2019
INGHUA SANYA INTERNATIONAL MATHEMATICS FORUM

LECTURE AT CELEBRATING 50TH ANNIVERSARY IN LA LAGUNA 2019
PLENARY LECTURE AT 8TH INTERNATIONAL CONGRESS OF CHINESE MATHEMATI- June 2019
CIANS

LECTURE AT CONFERENCE ON ASYMPTOTIC PROBLEMS IN HONOR OF MARK FREI- 2013
DLIN’S BIRTHDAY

Interesting Statistics: In pre-pandemic 2019, I made 16 trips to deliver 17 lectures, During pandemic March 2020-
Nov 2021, I made not a single academic related trip, delivered 9 lectures. Post opening, from my first in person
talk on 8 th Dec 2011 (In the evening of that day, fearing a new variant ICL announced to return to online teaching
immediately!) to March 2023, I made 11 trips and delivered 21 talks.

Acknowledging Supports

While affiliated with the University of Connecticut (1995-2002), I was glad to have the support from the National
Science Foundation, as part of the Probability Program and the Geometric Analysis Program ( DMS-0072387, DMS-
9803574, DMS-9626142).

In the U.K., I was supported by the LMS (East Midlands Stochastic Analysis Seminars), the EPSRC through the
grants (EP/V026100/1, EP/E058124/1, EP/S023925/1) and from the Royal Society / Leverhulme Trust.



Fellowships

I was a Research Fellow at the Mathematical Science Research Institute at Berkeley, an Alexander von Humboldt
Research Fellows at the University of Bonn and University of Bochum to work with Professor Sergio Albeverio, and
a Senior Royal Society Leverhulme Research Fellow.

Scholarship

SCHOLARSHIP, THE SINO-BRITISH FRIENDSHIP SCHOLARSHIP SCHEME 1988-1992

The Sino-British Friendship Scholarship Scheme was established in 1986 jointly by the British Government, the
Chinese Government, and Sir Y. K. Pao. It was administered by The Ministry of Chinese Higher Education.

Education

PH.D., THE UNIVERSITY OF WARWICK 1993

Editorial Work

ELECTRONIC JOURNAL OF PROBABILITY Associate Editor
ELECTRONIC COMMUNICATIONS IN PROBABILITY Associate Editor

Scientific Committees

STANDING COMMITTEE OF THE UK-JAPAN WINTER SCHOOL current
SCIENTIFIC COMMITTEE OF TSINGHUA SANYA INTERNATIONAL MATHEMATICS FO- current
RUM

SPA SCIENTIFIC PROGRAM COMMITTEE 2019
MANAGEMENT COMMITTEE, CDT ON MATHEMATICS OF RANDOM SYSTEM 2019-2022

Books of Original Research

THE GEOMETRY OF FILTERING, WITH K. D. ELWORTHY AND Y. LE JAN
ON THE GEOMETRY OF DIFFUSION OPERATORS AND STOCHASTIC FLOWS;
WITH K. D. ELWORTHY AND Y. LE JAN,

Links

ARXIV PAGE: HTTPS://ARXIV.ORG/A/LI_X_9.HTML
ORCID: HTTPS://0RCID.0RG/0000-0002-5966-6240
GOOGLE SCHOLAR

PERSONAL HOMEPAGE

IMPERIAL COLLEGE LONDON HOMEPAGE

EPFL WEBPAGE

Recent Preprints

COARSE RICCI CURVATURE OF WEIGHTED RIEMANNIAN MANIFOLDS, WUTH MARC
ARNAUDON AND BENEDIKT PETICO
2023

. FLUCTUATIONS OF STOCHASTIC PDES WITH LONG-RANGE CORRELATIONS, WITH
LucA GEROLLA AND MARTIN HAIRER
2023


https://arxiv.org/a/li_x_9.html
https://orcid.org/0000-0002-5966-6240
https://scholar.google.co.uk/citations?user=dUfhfwYAAAAJ&hl=en
https://www.xuemei.org
https://www.imperial.ac.uk/people/xue-mei.li
https://people.epfl.ch/xue-mei.li

ON THE (NON-)STATIONARY DENSITY OF FRACTIONAL-DRIVEN STOCHASTIC DIF-
FERENTIAL EQUATIONS, WITH FABIEN PANLOUP AND JULIAN SIEBER
2022

DIFFUSIVE AND ROUGH HOMOGENISATION IN FRACTIONAL NOISE FIELD, WITH J.
GEHRINGER
arXiv:2006.11544

¢ HOMOGENIZATION WITH FRACTIONAL RANDOM FIELDS, WITH J. GEHRINGER
arXiv:1911.12600

Selected Recent Publications

LOGARITHMIC HEAT KERNEL ESTIMATES WITHOUT CURVATURE RESTRICTIONS, AN-
NALS OF PROBABILITY, WITH X. CHEN X AND B. WU
Vol. 51, No. 2, 442-477 (2023)

LOG-HESSIAN AND DEVIATION BOUNDS FOR MARKOV SEMI-GROUPS, AND REGU-
* LARIZATION EFFECT IN L1, WITH N. GOZLAN N, M. MADIMAN, C. ROBERTO, P.-M.

SAMSON AND SAMSON

Potential Analysis, 58, 123-158 (2023)

* GENERATING DIFFUSIONS WITH FRACTIONAL BROWNIAN MOTION, WITH M. HAIRER
Communications in Mathematical Physics, 396, 91-141, 2022

SLOW-FAST SYSTEMS WITH FRACTIONAL ENVIRONMENT AND DYNAMICS, WITH J.
SIEBER
Annals of Applied Probability, Probab. 32(5): 3964-4003 (October 2022).

. FUNCTIONAL LIMIT THEOREMS FOR THE FRACTIONAL ORNSTEIN-UHLENBECK PRO- I
CESS, WITH J. GEHRINGER J

ournal of Theoretical Probability, Vol: 35, Pages: 426-456 (2022)

FUNCTIONAL LIMIT THEOREMS FOR VOLTERRA PROCESSES AND APPLICATIONS TO
HOMOGENIZATION, WITH J. GEHRINGER J AND J. SIEBER 2022,

Nonlinearity, Vol: 35, Pages: 1-37, ISSN: 0951-7715

MILD STOCHASTIC SEWING LEMMA, SPDE IN RANDOM ENVIRONMENT, AND FRAC-
TIONAL AVERAGING, WITH J. SIEBER

Stochastics and Dynamics, vol. 22, no. 07 (2022)

* HESSIAN FORMULAS AND ESTIMATES FOR PARABOLIC SCHRODINGER OPERATORS
Journal of Stochastic Analysis, Vol: 2, Pages: 1-54, (2021)

Selected Publications

AVERAGING DYNAMICS DRIVEN BY FRACTIONAL BROWNIAN MOTION, WITH M.
HAIRER
Annals of Probability, Vol: 48, Pages: 1826-1860 (2019)

o HOMOGENISATION ON HOMOGENEOUS SPACES. WITH AN APPENDIX BY DMITRIY
RUMYNIN.
J. Math. Soc. Japan 70 (2018)

* PERTURBATION OF CONSERVATION LAWS AND AVERAGING ON MANIFOLDS

Computation and Combinatorics in Dynamics, Stochastics and Control, Editors: Celledoni, Di Nunno, Ebrahimi-
Fard, Munthe-Kaas (2018)



FIRST ORDER FEYNMAN-KAC FORMULA, WITH J. THOMPSON

Stochastic Processes and their Applications, Vol: 128,

RANDOM PERTURBATION TO THE GEODESIC EQUATION.
Annals of Prob., 44(1), (2016).

A POINCARE INEQUALITY ON LOOP SPACES, WITH X. CHEN AND B. WU
J. of Funct. Anal. (2010)

AN AVERAGING PRINCIPLE FOR INTEGRABLE STOCHASTIC HAMILTONIAN SYSTEMS
Nonlinearity (2008).

GEOMETRIC STOCHASTIC ANALYSIS ON PATH SPACES, WITH K.D. ELWORTHY.

In “Proceedings of the International Congress of Mathematicians”, Madrid, (2006).

THE IMPORTANCE OF STRICTLY LOCAL MARTINGALES, APPLICATIONS TO RADIAL
ORNSTEIN-UHLENBECK PROCESSES, WITH K.D. ELWORTHY AND M. YOR,
Probab. Theory Relat. Fields. Vol. 115, 325-355 (1999).

BOUNDED AND L? HARMONIC FORMS ON UNIVERSAL COVERS, WITH K.D. ELWOR-
THY AND S. ROSENBERG
Geometric and Functional Analysis. Vol.8 283-303 (1998).

CONCERNING THE GEOMETRY OF STOCHASTIC DIFFERENTIAL EQUATIONS AND
STOCHASTIC FLOWS, WITH KD ELWORTHY AND Y. LE JAN

New Trends in Stochastic Analysis: Proceedings of a Tanaguchi International Workshop Charingworth Manor
(1997)

ON THE TAILS OF THE SUPREMUM AND THE QUADRATIC VARIATION OF STRICTLY

LOCAL MARTINGALES, WITH KD ELWORTHY AND M. YOR

Séminaire de Probabilités, XXXI, Publisher: Springer, Berlin, Pages: 113-125 (1997)

ON EXTENSIONS OF MYERS’ THEOREM.
Bull. London Math. Soc., 27, 392-396, (1995)

FORMULAE FOR THE DERIVATIVES OF HEAT SEMIGROUPS, WITH K. D.ELWORTHY
J. Funct. Anal. (1994).

STRONG P-COMPLETENESS OF STOCHASTIC DIFFERENTIAL EQUATIONS AND THE EX-
ISTENCE OF SMOOTH FLOWS ON NON-COMPACT MANIFOLDS
Probab. Theory Relat. Fields, 100 (4), 485-511 (1994).

STOCHASTIC DIFFERENTIAL EQUATIONS ON NONCOMPACT MANIFOLDS: MOMENT
STABILITY AND ITS TOPOLOGICAL CONSEQUENCES
Probability Theory and Related Fields, Vol: 100, Pages: 417-428 (1994)



