
1st European COST Conference on

Mathematics for Industry in Switzerland
ZHAW, Winterthur, Laborgebäude (TL), September 15, 2016

11:30 Registration (Foyer TL)
11:30-12:30 Lunch (Foyer TL)
12:30-12:35 Welcome (TL 201): Dirk Wilhelm (ZHAW)
12:45-13:20 Keynote (TL 201): Marco Laumanns (IBM): "Mathematics at the

heart of next-generation public transport"
13:30-15:30 Thematic Sessions Part 1

Industrial 1 (TL 424):
Multiphysics, Ima-
ging, Particle Systems

Maintenance 1 (TL 201):
Challenges and solutions
in smart maintenance
for railway systems

Finance 1 (TL 412):
Optimization and
Robo-Advisors

13:30-14:00 B. Heitmann: "Spec-
troscopy meets AI"

P. Dersin: "PHM for Rail
Maintenance Manage-
ment: at the cross-roads
between data science
and physics"

J. Hakala: "Net-
works of Believe
for Regulated Mar-
kets in Foreign Ex-
change"

14:00-14:30 S. Janacek: "What
makes the pipeline
dense?"

F. Mari: "Predictive
Maintenance beyond
Prediction of Failures"

O. Schmid: "Op-
timization Methods
in Momentum Stra-
tegies"

14:30-15:00 V. Kumar: "Multiphy-
sics simulations of �ow
measurement sensors"

D. Galar: "Prognosis,
Diagnosis and Mainte-
nance Decision Support
Systems: A mathemati-
cal approach"

W. Putschögl:
"The XVA conun-
drum"

15:00-15:30 A. Badarlis: "Parame-
tric reduced order mo-
deling applied to ther-
mal property sensor"

B. Huisman: "Condition
Based Logistics: Calcula-
tion of Process Capacity"

S. Schmid: "Robo-
Advisor in Asset
Management 2.0"

15:30-16:00 Co�ee (Foyer TL)



16:00-18:00 Thematic Sessions Part 2

Industrial 2 (TL 424):
Computation and
Optimization

Maintenance 2 (TL 201):
Advances and new direc-
tions for condition-based
and predictive mainte-
nance for energy systems

Finance 2 (TL 412):
Stability and Vola-
tility

16:00-16:30 J. Giesen: "A review
of the alternating
direction method of
multipliers for distri-
buted optimization"

P. De Causmaker: "Mo-
deling, learning and sol-
ving dynamic problems
by meta- and hyper- heu-
ristics in maintenance"

S. Sturm: "From
Smile Wings to
Market Risk Mea-
sures"

16:30-17:00 R. Mäder: "Parallel
Computing with the
Wolfram Language on
the TACC/Wrangler
Supercomputer"

B. Stephen: "Domain
Knowledge and Data
Analytics: Towards a
Holistic Approach to
Power System Condition
Monitoring and Asset
Management"

A. Binder: "Stabili-
ty Issues in Compu-
tational Finance"

17:00-17:30 S. Ulzega: "A Hamil-
tonian Monte Carlo-
Â­based method for
boosting Bayesian pa-
rameter inference of
stochastic di�erential
equation models"

Y. Hu: "Deep Detection:
An Unsupervised Repre-
sentation to Detect An-
omalies in Raw Conditi-
on Monitoring Signals"

U. Nögel: "Chal-
lenges for Big Da-
ta Analysis in The
Post-Crisis Regula-
tory Environment"

17:30-18:00 P. Fusek: "Optimized
Sta� Scheduling at
Swissport"

U. Wystup: "Vo-
latility as invest-
ment - crash pro-
tection with calen-
dar spreads of va-
riance swaps"

18:00 Apéro (Foyer TL)




