
KAVITA RAMANAN
E-mail: Kavita Ramanan@brown.edu

Research Interests Probability theory and stochastic processes: stochastic analysis;
large deviations; high-dimensional probability; interacting particle systems; Gibbs measures
and phase transitions; applications to stochastic networks and statistical physics.

Education
Jun 1992 B.Tech. Chemical Engineering, IIT Bombay, India
May 1993 M.Sc. Applied Mathematics, Brown University, Providence, RI
May 1998 Ph.D. Applied Mathematics, Brown University, Providence, RI

Employment

07/2018–present Roland George Dwight Richardson University Professor,
01/2019–present Deputy Director, ICERM, Brown Univ, Providence, RI
01/2010–06/2018 Professor, Applied Mathematics, Brown Univ, Providence, RI

Associate Chair (2017–);Director of Graduate Studies (2011-2014);
07/2009–12/2009 Professor, Math Sciences, Carnegie Mellon Univ, Pittsburgh, PA
09/2003–06/2009 Assoc. Professor, Math Sciences, Carnegie Mellon Univ, Pittsburgh, PA
11/1997–12/2002 Member of Technical Staff, Math Center, Bell Labs, NJ
02/1997–10/1997 Postdoctoral Fellow, Technion, Haifa, Israel (with O. Zeitouni)

Awards and Honors
◦ Newton Award (2020); Guggenheim Fellowship (2020); Simons Fellowship (2018)
◦ Elected Fellow of SIAM: Society of Industrial and Applied Mathematics (2020); Fellow of AAAS:

American Association for the Advancement of Sciences (2019); Fellow of INFORMS: Institute for
Operations Research and Management Sciences (2018); Fellow of AMS: American Mathematical Society
(2018); Fellow of IMS: Institute of Mathematical Statistics (2013)

◦ Distinguished Alumnus Award, IIT Bombay (2020); IMS Medallion (2015);
◦ Erlang Prize for “Outstanding Contributions to Applied Probability” (2006)
◦ Select Plenary/Keynote lectures: German Probability and Statistics Days, Freiburg (2018); AMS Invited

Address, New York (2017); AMCCS Conference, Waterloo (2017); Hanna Neumann Lecture, Australian
Math Society Meeting, Canberra (2016); INFORMS Annual Meeting, PA (2015), Stoch. Proc. & their
Applications, Boulder (2013); Seminar on Stoch. Proc., Toronto (2007); Skorokhod space, Kiev (2007)

◦ Select Courses: Cornell Probability Summer School (2019); CFM-Imperial Distinguished Lectures (2017);
INFORMS International Meeting, Hawaii (2016); Midwest Probability Colloquium, Evanston (2015),

◦ Stella Dafermos Award (1996)
◦ Simon Ostrach Fellowship (1995-1996)
◦ President’s Award for Excellence in Teaching (Honorable Mention) (1995)

Publications, Invited Lectures, Editorships and Grants Summary
◦ > 5000 Citations; H-index = 29; (Google Scholar)
◦ ∼ 70 Publications in refereed book chapters (2), conferences and journals
◦ 4 U.S. Patents granted
◦ Over 100 invited conference talks and university seminars/colloquia worldwide
◦ Have served on editorial boards of 12 Journals; Guest Editor, 1 volume
◦ Grants in the last 5 years – sole PI: 7 NSF grants - 5 research, 2 conf; 1 ARO grant, 1 DoD grant;

co-PI: 4 research grants (1 ARO, 1 AFOSR, 2 NSF)

Mentoring Summary
◦ Mentor: 9 Post-doc fellows, 12 PhD, 2 Masters, 12 Undergraduate and 3 Visiting students

https://www.brown.edu/academics/applied-mathematics/faculty/kavita-ramanan/home
https://rt.cto.mil/wp-content/uploads/2020/07/Recipients-of-the-Newton-Award-for-Transformative.pdf
https://www.gf.org/fellows/all-fellows/kavita-ramanan
https://www.simonsfoundation.org/grant/simons-fellows-in-mathematics/?tab=awardees
https://sinews.siam.org/Details-Page/siam-announces-class-of-2020-fellows
https://www.aaas.org/page/2019-fellows
https://www.informs.org/Recognizing-Excellence/Fellows/INFORMS-Fellows-Class-of-2018
http://ams.org/profession/ams-fellows/Fell-list-2018.pdf
https://www.imstat.org/honored-ims-fellows
http://www.iitb.ac.in/alumni/en/content/distinguished-alumnus-awards
https://www.imstat.org/ims-special-lectures/honored-special-lecturers-recipient-list
https://www.informs.org/Recognizing-Excellence/Community-Prizes/Applied-Probability/Erlang-PrizeINFORMS
http://scholar.google.com/citations?user=T0fMPnsAAAAJ&hl=en


Select Visiting Positions

Visiting Professor Oxford University (May, 2019)
Visiting Professor Stanford University (Feb, 2019)
Invited Member Mathematical Sciences Research Institute, CA (Aug, 2015)
Visiting Researcher Microsoft Research, New England (Sep-Nov 2014)
Guest Researcher Mathematisches Forschungsinstitut, Oberwolfach, Germany (Jun 2011)
Consultant Microsoft Theory Group; Cambridge, US (Aug 2011),

Redmond, Seattle (Nov-Dec 2006 and Mar-Apr 2003)
Visiting Fellow Newton Institute for Math Sciences, Cambridge, UK (Mar-May 2010)
Visiting Professor Courant Institute, NYU (Jan-Jun 2007)
Consultant Microsoft Theory Group, Redmond, (Nov–Dec 2006)
Visiting Professor University of Washington, Seattle (Sep-Nov 2006)
Consultant INRIA, Rocquencourt, France (Dec 2013, Jun 2004 and Aug 2002)
Visting Scientist Technion, Haifa, Israel (Jun 2003 and Jul 2001)
Visiting Scientist University of Cergy-Pointoise, France (May 2003)
Visiting Professor University of Auckland, New Zealand (Feb-Mar 2003)
Visiting Scientist Ecole Normale Superieure, Paris (Jul 1999)

Editorships

Area Editor
◦ Mathematics of Operations Research [Stochastic Models] (Nov, 2016-Dec 2019)

Editorial Board

◦ American Mathematical Society Student Mathematical Library series (2020–present)
◦ Annals of Probability (2006-2012 and 2021-)
◦ Annals of Applied Probability (2009-2017)
◦ Applied Mathematics and Optimization (2019-)
◦ Communications of the American Mathematical Society (Dec 2020-Jan 2025)
◦ Mathematics of Operations Research (2007-present)
◦ Queueing Systems – QUESTA (2008-present)
◦ Guest Editor, special QUESTA volume on “Stochastic Networks” (2011)
◦ SIAP: SIAM Journal of Applied Math (2018-)
◦ SIMODS: SIAM Journal on the Mathematics of Data Science (Jan 2021-)
◦ Stochastic Analysis and Applications (2002-2010)
◦ Stochastic Models (2019-)
◦ Bhavana Mathematics Magazine – Corresponding Editor (2020-)

Grants

◦ “Uncovering hidden dynamics by exploiting the algebra of path signatures,” Newton Award
PI, DoD (8/15/2020–2/15/2020)

◦ “Analysis of high-dimensional stochastic systems,” PI, NSF (8/2020–7/2023)
◦ “Asymptotic Behavior of Strongly Interacting Markov Chains”, PI, ARO (6/1/2020–12/30/2022)
◦ “Institute for Computational and Experimental Research in Mathematics (ICERM)”

co-PI, NSF (9/1/2020-8/31/2025)
◦ “High-dimensional phenomena and rare events,” PI, NSF (9/1/2017–8/31/2020)
◦ “Rigorous Approximations of Stochastic Network Dynamics” PI, NSF (9/1/2015–8/31/2018)



◦ “Problems at the Interface of Stochastics and Analysis,” PI, NSF (9/1/2014–8/31/2017)
◦ “Stability, Sensitivity & Optimization of Stochastic Systems,” PI, NSF (9/1/2012–8/31/2015)
◦ “RTG: Integrating Dynamics & Stochastics (IDyaS),” co-PI, NSF (7/1/2012–5/31/2017)
◦ “Stability & Numerics for Weakly Interacting Particle Systems,” co-PI, AFOSR (7/15/2012–7/14/2016)
◦ “Rare Events, Control & Metastability of Weakly Interacting Particle Syst.,”

co-PI, ARO (5/31/12-5/30/16)
◦ “Travel Grant for the Applied Probability Society Conference,” PI, NSF (2/1/2011–1/31/2013)
◦ “Analysis of Large-Scale Stochastic Systems,” PI, NSF (9/1/2009–8/31/2013)
◦ “Asymptotic Analysis & Control of Stochastic Networks,” PI, NSF (9/1/2007-8/31/2011)
◦ “Mathematics of Stochastic Networks,” PI, NSF (09/1/2004-08/31/2008)
◦ US-Israeli Binational Science Foundation (10/2007–10/2011)
◦ “The Asymptotic Analysis of Time Varying Queueing Systems,” PI, NSF (09/2004-09/2006)
◦ NZIMA (New Zealand Institute of Math and its Applications), Research grant, Mar 2003

Professional Service

Service to the Scientific Community

◦ Associate Director, ICERM (July 2020-present); Deputy Director, ICERM (Jan–June 2020)

◦ Member of Scientific Advisory Boards
—ICERM (2017–2020)
—Oxford-Imperial Centre for Doctoral Training (CDT) (2019–2024)

◦ Member of Prize Committees
—2020 Marc Yor Prize Committee
—2019 ICIAM Maxwell Prize Subcommittee
—2018 Doeblin Prize Committee (Chair)
—APS Erlang Prize Committee (2014–2017)
—INFORMS Nicholson Prize Committee (2013; Co-chair, 2014)

◦ Member of Other Committees
—AMS Invited Address Committee for National Meetings (Feb 2021–Jan 2024)
—AMS Committee on Committees (Feb 2021-Jan 2023)
—Member-at-Large, AWM Executive Committee (2018-2022)
—IMS Council (2015-2018)
—AMS Nominating Committee (2015-2017)
—AWM Student Chapters Committee (2015-2018, Chair 2016-2017)
—Scientific Council of SMAI [French Society for Applied Math] (2014–)
—IMS Committee on Special Lectures (2014-2017)
—IMS Nominations Committee (2011-2013)
—Bernoulli Society Nominations Committee (2013-2016)
—Bernoulli Society ad-hoc committee for conferences

◦ Member of Panels
—Expert Evaluator, KTH, Stockholm (2014, 2016)
—ERC (European Research Commission) Consolidator Grant Panel (2013)
—Evaluation Panel of INRIA, France (2012)
—Multiple NSF and ARO Panels, USA (2006–present)

◦ Major Conferences Organized/co-organized
—Conference on New Developments in Probability (Virtual, May 2021)



—Program on Advances in Applied Probability II (ICTS Virtual, Jan 2021)
—Seminar on Stochastic Processes, Brown University (May 9–12, 2018)
—WINRS (Women’s Networking Research Symposium), New England

pan-AWM Student chapter conference, Brown University (Mar, 2017)
—Conference on New Developments in Probability, Northwestern University (May, 2016)
—IMI Meeting on Limit Theorems in Probability, Bangalore, India (Jan 2013)
—Semester program on Computational Challenges in Prob., ICERM, Providence (Fall 2012)
—INFORMS Applied Probability Conference, Stockholm, Sweden (Jul 2011)
—Young Researchers’ Meet, Providence, RI (May 2011)
—Stochastic Networks meeting, Newton Institute, Cambridge, UK (Mar 2010)
—International conference on Stochastics and Dynamics, Brown Univ, Providence (Apr 2011)
—CNA (Center for Nonlinear Analysis) Summer schools, Pittsburgh, PA (Jun 2008 and Jun 2006)

◦ Steering and Scientific Committee Member for Conferences
—Conference on Stochastic Processes and their Applications (Jun 2021)
—SNAPP seminar series (Fall 2020–)
—2nd Conference on New Developments in Probability, Tulane (May 2020)
—XV Latin-American Congress in Probability and Statistics, Mexico (Dec 2019)
—“Program on Advances in Applied Probability”, ICTS, Bangalore (Aug 2019)
—Organizing Committee Member, SIAM Annual Meeting, Portland, Oregon (Jun 2018)
—39th Conf. on Stochastic Processes and their Applications, Moscow (Jun 2017)
—Seminar on Stochastic Processes (2013-present)
—Stochastic Processes and their Applications (2010-2015; Chair, 2016-2018)
—Stochastic Networks (2008-present)
—AMS Eastern Section Program Committee (2012-2014)
—8th World Congress on Probability and Statistics (2010-2012)

◦ Conference Program Committee member
—over 45 conferences in applied math, probability, operations research and computer science

◦ Book Reviewer for AMS, Cambridge University Press, JASA, Springer-Verlag

◦ Society Memberships
—AAAS, AMS, APS, AWM, Bernoulli, IMS, INFORMS, SIAM

University Service

◦ Cluster Hire Committee, Brown University (2020-2021)
◦ Open Access Committee, Brown University (2019-2020)
◦ First Readings Seminar Leader, Brown University (2017, 2016)
◦ College Curriculum Committee, Brown University (2016)
◦ Provost Search Committee, Brown University (2014, 2015)

Departmental Service

◦ Associate Chair, Division of Applied Math, Brown University (2017–2019,2020-)
◦ Director of Graduate Studies, Brown University (2011-2014)
◦ Graduate Admissions Committee, Brown University (2020-)
◦ Diversity Committee, Division of Applied Math, Brown University (2019-2020)
◦ Colloquium Committee, Division of Applied Math, Brown University (2017–)
◦ Faculty Diversity Action Plan Group, Brown University (2017)

https://sites.google.com/view/snappseminar/home


◦ Diversity and Inclusion Action Plan Committee, Brown University (2016,2019-2020)
◦ Prager Search Committee, Brown University (2015-Chair; 2016)
◦ Departmental Review Committee, Brown University (2013)
◦ Sheridan Center, Department Liaison, Brown University (2012, 2013)
◦ Graduate Admissions Committee, Brown University (2010-2014; 2020-)
◦ Scientific Computing position Search Committee, Brown University (2011)
◦ Departmental Review Committee, Carnegie Mellon University (2008)
◦ Undergraduate Curriculum Committee, Carnegie Mellon University (2003-2005)

Teaching

◦ Graduate Courses
—Interacting Particle Systems (Fall, 2020)
—Scaling Limits of Stochastic Networks (Spring, 2017)
—Markov processes and Stochastic Analysis (Fall, 2016)
—Stochastic Processes on Graphs (Spring, 2016)
—Graduate Seminar on Coupling (Spring 2006)
—Graduate Probability I and II (Fall 2010, 2017, 2020, Spring 2011, 2016, 2020)
—Stochastic Differential Equations (Spring 2012)
—Topics in Stochastic Processes: Graphical Models (Fall 2012)
—Stochastics and Dynamics (Spring 2014)
—Mathematics of Stochastic Networks (Spring 2017)
—Stochastic Calculus I (Fall 2004-2009), Stochastic Calculus II (Spring 2008, 2009)

◦ Undergraduate Courses
—Stochastic Operations Research (Spring 2018)
—Senior Seminar, Mathematics of Random Networks (Fall 2011)
—Calculus in 3D (Spring 2004, 2006)
—(Honors) Probability (Fall 2004, 2005, 2007, 2009)

Advising and Mentoring

◦ Post-doctoral fellows mentored/co-mentored (9) and their subsequent employment
—G. Shaikhet (2007-2009) Assistant Professor, Carleton Univ, Canada
—W. Kang (2005-2009) Assistant Professor, Univ of Marlyand, Baltimore County
—A. Ganguly (2012-2013) Assistant Professor, Louisiana State Univ., Baton Rouge
—A. Smith (2012-2013), Assistant Professor, Univ of Ontario, Canada
—V. Laschos (2013-2015), Post-doctoral Researcher at Technische Universität, Berlin, Germany
—D. Lipshutz (2013-2017) Associate Research Scientist, Flatiron Institute, New York, New York
—D. Lacker (2015-2017) Assistant Professor, Columbia University, New York, New York
—R. Wu (2017-2018) Assistant Professor, Iowa State University, Ames, Iowa
—D. Mukherjee (2018-2019) Assistant Professor, Georgia Tech. Atlanta, Georgia

◦ Masters students (2) and their next position
—Runhan Xie (2020),
—N. Shankar (2008), Vice President, Highbridge Capital management

◦ Graduate students (12) and their next jobs
—M. Cudina (2003-2006) Clinical Assistant Professor, Dept. of Math, UT Austin
—A. Kontorovich (2004-2007) Assistant Professor, Ben Gurion Univ, Israel
—S. Kar (2006-2010) Assistant Research Professor, ECE Dept. CMU



—W. Wu (2011-2014) Post-doctoral Fellow, Courant Institute, NYU-Shanghai
—M. Aghajani (2010-2016) [recipient of Dunmu Ji Thesis award] Post-doctoral Fellow, UCSD
—S. Kim (2013-2017) [recipient of NDSEG Fellowship], Two Sigma Investments
—P. Agarwal (2016-2020)
—A. Ganguly (2017-present)
—Yin-Ting Liao (2018-present)
—Darryl Xie (2020-present)
—Giorgio Cocomello (2020-present)
—Kevin Hu (2020-present)

◦ Visiting Graduate Students (3)
—W. Sun, visiting student from INRIA, Paris (Fall 2017, Spring 2018)
—F. Rembart, visiting student from TU Munich (Spring 2013), PhD student, Oxford Univ, UK
—Erika Berenice Roldan Roa, Visiting student from CIMAT, Mexico, Fall 2016, Spring 2018

◦ Undergraduate Student Honors Theses and Research awards (12)
—Shreyas Rao, Brown Univ. (2020 Fall, UTRA 2021 Spring)
—Miriam Gordin, Brown Univ. (2019-2020)

[recipient of Ron Truell Premium Prize from the Division of Appl. Math]
—Misha Sohan, Brown Univ. (2018-2019)

[recipient of Jerome Stein Award from the Division of Applied Math]
—Rajita Chandak, Brown Univ. (2018-2019)
—Timothy Sudijono, Brown Univ. (2018-2019)

[recipient of Sigma-Xi award and Rohn Truell Prize from the Division of Applied Math]
—Hwai-Ray Tung, Brown Univ. (2017-2018) PhD. student, Duke Univ.
—M. Wortsman, Brown Univ. (2017-2018) Researcher, Allen Institute, Seattle

[recipient of Jerome Stein Award from the Division of Applied Math]
—D. Gitelman, Brown Univ. (2012-2013) PhD student, Princeton Univ

[recipient of Rohn Truell Prize from the Division of Applied Math]
—H. Tross, Brown Univ. (Spring ’13) Consultant, Communication Media Advisors, Boston
—K. Kardassakis, Brown Univ. (2013-2014) Student, GSB, Stanford University

[recipient of Jerome Stein Award from the Division of Applied Math]
—Wonho Rhee, Brown Univ (UTRA Summer 2015)
—E. Hu, Brown Univ. (2015; UTRA Spring 2016)

◦ Student Independent Study Courses and Projects (9)
—Giorgio Cocomello, Kevin Hu, Darryl Xie and Tianmin Yu (Summer 2020)
—Yin-Ting Liao and Patrick Liscio (Summer 2018)
—Timothy Sudijono (Jan-May 2018)
—Ankan Ganguly (Spring 2017)
—Anand Bedekar, Bell Labs summer intern (Jun-Aug 1998)
—Edmund Yeh, Bell Labs summer intern (Jun-Aug 1998), Assistant Professor, Yale University
—Kamal Ibrahim, CMU freshman student (Summer 2008)
—Ines Azaiez, ETH-CMU exchange student, senior (Spring 2008)
—Alice Ren, Junior, Brown Univ (Fall 2011)
—Chongwu Du, Senior, Brown Univ (Fall 2012)
—Wonnie Sim, Junior, Brown Univ (Fall 2013)

◦ Freshman and Sophomore Advisor (2011–present) Over 30 students



PhD Thesis Committee Member for Students who are not my Phd students (17)

◦ Mihail Bazhba CWI, Netherlands, May 2021
◦ Saloni Saxena Physics, Brown University, 2018–
◦ Colin McScSwiggen Applied Math, Brown University, Apr 2020
◦ Xufan Zhang Math, Brown University, Apr 2019
◦ Chris Almost Dept. of Math Sciences, CMU, Sep 2018
◦ Xiaofeng Yu Dept. of Math Sciences, CMU, Sep 2018
◦ Hoy Loper Applied Math, Brown University, May 2017
◦ Dane Johnson Applied Math, Brown University, June 2014
◦ Joe Klobusicky Applied Math, Brown University, May 2014
◦ Yufei Liu Applied Math, Brown University, March 2013
◦ Yuan Zhong PhD in Operations Research, Sloan School, MIT, Sep 2012
◦ Yi Cai Applied Math, Brown University, May 2012
◦ Leila Setayeshgar Applied Math, Brown University, May 2012
◦ Chia Ying Lee Applied Math, Brown University, May 2011
◦ Zhongyang Li Math, Brown University, May 2011
◦ David Goldberg PhD in Operations Research, Sloan School, MIT, June 2011
◦ Florian Simatos PhD in Applied Probability, INRIA, France

Habilitation Thesis Committee Member (2)

◦ Nicolas Gast INRIA, Grenoble, Feb 2020
◦ Eustache Besançon Telecom ParisTech, Dec 2020

Outreach Activities

Organizer Mathematics Sin Fronteras – bilingual English-Spanish lecture series, Spring-Fall 2021
Founder Social Equity and Applied Math (SEAM) seminar series (Fall 2020–present)
Contributor 14th ONLE Science Palooza, Fitzgerald Elementary School,

Waltham, MA (Sep 2019) Presentation on “The Art of Math”
Speaker 13th Annual Outreach Live: New England, Potter Road Elementary School,

Framingham, MA (Sep 2018) Presentation on “Games of Chance”
Organizer WINRS (Women’s Intellectual Networks Research Symposium) conference (Mar 2017)
Founder The Math CoOp, a math outreach group (2014–present)
Founder Faculty Sponsor of AWM Chapter, Applied Math, Brown Univ (2013–present)
Consultant Narrator and Script consultant, Documentary film on

“Srinivas Ramanujan: The Mathematician and his Legacy”
Speaker GIIMS (Gender Inclusivity in the Mathematical Sciences)

Harvard University (Nov 10, 2016)
Panelist WIMS (Women in Maths and Science),

Harvard University (April 2, 2016)
Presenter MIT Women-in-Math (Dec 1, 2014)
Lecture The Art of Randomness, STEM to STEAM Workshop,

Rhode Island School of Design (RISD), Providence (2014)
Lecture Tales of Randomness, Center for Women in Mathematics, Smith Coll. (2011)
Panelist Life as a Mathematician, Math Dept. Undergrad. Group, Brown Univ (2010)
Talk Symmetry in Art and Nature, MLK Elementary School, Providence, RI (2010)
Founder “Women in Math” Group, CMU (2008)

https://sites.google.com/view/seam-seminar/home
http://www.dam.brown.edu/people/ramanan/mathcoop.htm
https://www.brown.edu/academics/applied-mathematics/about/brown-chapter-association-women-mathematics
https://www.youtube.com/watch?v=uhNGCn_3hmc


Talk Reflections on Symmetry, Girls’ Science Club, Jewish Community Day School,
Pittsburgh, PA (2005)

Mentor COMPASS Program, CMU (2008–2010)
Mentor Bell Laboratories Science Grant Program (2001)
Mentor Lucent Global Science Scholars Program (2000-2002)
Member Lucent Tech. Graduate Research Program for Women Committee (2000-2002)

List of Patents

◦ A. Bedekar, S. Borst, K. Ramanan, P. Whiting and E. Yeh. “Down-link transmission
inter-cell scheduling in CDMA data networks” (U.S. Patent 6/603/753).

◦ A. Bedekar, S. Borst, K. Ramanan, P. Whiting and E. Yeh. “Down-link transmission
scheduling in CDMA data networks” (U.S. Patent 6/763/009).

◦ K. Ramanan and A. Stolyar. “Method and apparatus for scheduling traffic to meet
quality of service requirements in a communication network” (U.S. Patent 7/054/267).

◦ S. Borst, K. Kumaran, K. Ramanan, P. Whiting. “Methods and apparatus for planning
wireless data networks using analytical modeling of user level performance”
(U.S. Patent 8/099/098).

List of Publications

A. Preprints

1. C. Aistleitner, N. Gantert, Z. Kabluchko, J. Prochno and K. Ramanan, “Large
deviation principles for lacunary sums,” Arxiv Preprint (2020).

2. D. Lacker, K. Ramanan and R. Wu, “Marginal dynamics of interacting diffusions on
unimodular Galton-Watson trees,” Arxiv Preprint (2020).

3. D. Lacker, K. Ramanan and R. Wu, “Local weak convergence and propagation of
ergodicity for sparse networks of interacting processes,” Arxiv Preprint (2020).

4. B. Bhattacharya and K. Ramanan, “Parameter estimation for undirected graphical
models with hard constraints,” Arxiv Preprint (2020).

5. P. Agarwal and K. Ramanan, “Invariant states of hydrodynamic limits of randomized
load balancing networks,” Arxiv Preprint (2020).

6. S. Dhara, D. Mukherjee and K. Ramanan, “On r-to-p norms of random matrices with
non-negative entries: Asymptotic normality and `∞-bounds on the maximizer,” Arxiv
Preprint (2020).

7. Y.-T. Liao and K. Ramanan, “Geometric sharp large deviations for random
projections of `np balls and spheres,” Arxiv Preprint (2020).

8. S. Kim, Y.-T. Liao and K. Ramanan, “An asymptotic thin shell condition and large
deviations for multidimensional projections,” Arxiv Preprint (2019).

9. D. Lacker, K. Ramanan and R. Wu, “Locally interacting diffusions as space-time
Markov random fields”, Arxiv Preprint (2019).

10. D. Lacker, K. Ramanan and R. Wu, “Local dynamics for large sparse networks of
interacting diffusions,” Arxiv Preprint (2019).

11. P. Dupuis, K. Ramanan and W. Wu, “Large deviation principle for finite-state mean
field interacting particle systems,” Arxiv Preprint (2015).

https://arxiv.org/abs/2012.05281
https://arxiv.org/abs/2009.11667
https://arxiv.org/abs/1904.02585
https://arxiv.org/abs/2008.09925
https://arxiv.org/abs/2008.08510
https://arxiv.org/abs/2005.14056
https://arxiv.org/abs/2005.14056
https://arxiv.org/abs/2001.04053
https://arxiv.org/abs/1912.13447
https://arxiv.org/abs/1911.01300
https://arxiv.org/abs/1904.02585
http://arxiv.org/abs/1601.06219


12. M. Aghajani, X. Li and K. Ramanan, “Mean-field dynamics of load-balancing
networks with general service distributions,” Arxiv Preprint (2015).

B. Book Chapters

2. N. Gantert, S.S. Kim and K. Ramanan, “Cramér’s theorem is atypical”, Springer’s
AWM Series: Advances in the Mathematical Sciences, AWM Research Symposium,
Editors: Letzter, G., Lauter, K., Chambers, E., Flournoy, N., Grigsby, J.E., Martin,
C., Ryan, K., Trivisa, K (2016).

1. L. Kruk, J. Lehoczky, K. Ramanan and S. Shreve. “Double Skorokhod map and
reneging real-time queues,” Markov Processes and Related Topics: A Festschrift for
Thomas G. Kurtz, IMS Collections, Vol. 4 (2008) 169–193.

C. Expository Articles

1. K. Ramanan, “Random projections of high-dimensional measures,” Spring Eastern
Section Sampler, Notices of the American Mathematical Society, 2017.

D. Peer-reviewed Journal Publications

1. D. Lipshutz and K. Ramanan, “Sensitivity analysis for the stationary distribution of
reflected Brownian motion in a convex polyhedral cone,” (2019) Arxiv Preprint to
appear in Mathematics of Operations Research.

2. F. Delarue, D. Lacker and K. Ramanan, “From the master equation to mean field
game limit theory: Large deviations and concentration of measure,” (2020) Annals of
Probability, 48, No. 1 (2020) 211-263.

3. P. Dupuis, V. Laschos and K. Ramanan, “Large deviations for configurations
generated by Gibbs distributions with energy functionals consisting of singular
interaction and weakly confining potentials”, Electronic Journal of Probability 46
(2020), 41 pp.

4. M. Aghajani and K. Ramanan, “The limit of stationary distributions of many-server
queues in the Halfin-Whitt regime,” Mathematics of Operations Research, 45, No. 3
(2020) 1016–1055.

5. D. Lipshutz and K. Ramanan, “Pathwise differentiability of reflected diffusions in
convex polyhedral domains,” (2019) Annales de l’Institut Henri Poincaré, Probabilités
et Statistiques 55, No. 3 (2019) 1439–1476.

6. P. Dupuis, V. Laschos and K. Ramanan, “Exit time risk-sensitive control for systems
of cooperative agents,” Mathematics of Control, Signals, and Systems, 31 No. 3
(2019), 279–332.

7. D. Lipshutz and K. Ramanan, “A Monte Carlo method for estimating sensitivities of
reflected diffusions in convex polyhedral domains,” Stochastic Systems, Vol. 9, No. 2
(2019) 101–140.

8. D. Lacker and K. Ramanan, “Rare Nash equilibria and the price of anarchy in large
static games,” Mathematics of Operations Research, 44, No. 2 (2019) 400-422.

9. M. Aghajani and K. Ramanan, “Hydrodynamic limits of randomized load balancing
networks,” Annals of Applied Probability, 29, No. 4 (2019) 2114-2174.

10. D. Gamarnik and K. Ramanan, “Uniqueness of Gibbs measures for continuous hard
core models,” Annals of Probability, 47, No. 4 (2019) 1949–1981.

http://arxiv.org/abs/1512.05056
http://arxiv.org/abs/1508.04402
https://arxiv.org/abs/1907.00472
https://projecteuclid.org/euclid.aop/1585123327
https://projecteuclid.org/euclid.aop/1585123327
https://projecteuclid.org/euclid.ejp/1587693777
https://arxiv.org/abs/1610.01118
https://arxiv.org/abs/1705.02278
https://arxiv.org/abs/1705.02278
https://link.springer.com/article/10.1007%2Fs00498-019-0239-3
https://pubsonline.informs.org/doi/10.1287/stsy.2019.0031
https://pubsonline.informs.org/doi/abs/10.1287/moor.2018.0929?journalCode=moor
https://projecteuclid.org/euclid.aoap/1563869039
https://projecteuclid.org/euclid.aop/1562205694


11. F. Delarue, D. Lacker and K. Ramanan, “From the master equation to mean field
game limit theory: A central limit theorem,” Electronic Journal of Probability, 24,
No. 51, (2019) 1–54.

12. M. Aghajani and K. Ramanan, “Ergodicity of an SPDE associated with a
many-server queue,” Annals of Applied Probability, 29, No. 2 (2019) 994-1045.

13. A. Smith and K. Ramanan, “Bounds on Lifting Continuous-State Markov Chains to
Speed Up Mixing,” Journal of Theoretical Probability, 31, No. 3 (2018) 1647–1678.

14. K. Ramanan and M. Shkolnikov, “Intertwinings of beta-Dyson Brownian motions of
different dimensions,” Annales de l’Institut Henri Poincaré, Probabilités et
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Harrison’s Birthday conference, Stanford, Aug 2009

61. “On Asymptotic Approximations of Many-Server Queues with Reneging,” Applied
Probability Meeting, Ithaca, Cornell, Jul 2009

62. “Processes with Discontinuous Dynamics: A Unified Framework,” Cincinnatti
Probability Symposium, Mar 2009

63. “Sample path large deviations for many-server queues,” INFORMS Annual Meeting,
Washington D.C., Oct 2008

64. “Real-time queues with reneging”, INFORMS Annual Meeting, Washington D.C., Oct
2008

65. “Properties of reflected diffusions”, Women in Probability Conference, Cornell
University, Ithaca, Oct 2008

66. “Stochastic processes in discontinuous media:theory and applications”, CMU-Portugal
ICTI Workshop in Applied Mathematics, Sep 2008

67. “Measure-valued Process Limits for Many Server Systems”, 7th World Congress in
Probability and Statistics, Singapore, Jul 2008

68. “Asymptotic Approximations of Many-Server Queues”, Stochastic Networks
Conference, Paris, France, Jun 2008

69. “Phase Transitions in Loss Networks,” INFORMS Annual Meeting, Seattle, Nov 2007

70. “Stochastic Differential Inclusions and Large Deviations,” Applied Probability
Conference, Eindhoven, Jul 2007

71. “Fluid Limit Theorems for Many-Server Queues,” Applied Probability Conference,
Eindhoven, Jul 2007

72. “Mappings of Measure-valued Processes and EDF queues,” Workshop on Stochastic
Networks, Edinburgh, UK, Jul 2007



73. “Measure-valued Processes and Stochastic Networks,” IMS Annual meeting, Brazil,
Jul 2006

74. “Asymptotically Optimal Control of Time-Inhomogeneous Queueing Networks,”
INFORMS Annual Meeting, San Francisco, Nov 2005

75. “Large Deviations of Jump Markov Processes with Discontinuous Interior Statistics,”
13th Applied Probability Conference, Ottawa, Canada, Jul 2005.

76. “An Explicit Formula for the Two-sided Reflection Map,” 13th Applied Probability
Conference, Ottawa, Canada, Jul 2005.

77. “Solutions to Differential Inclusions with Applications to Fluid Limits,” INFORMS
Annual Meeting, Denver, Colorado, Oct 2004

78. “Gibbs Measures and Loss Networks,” Workshop on Spatial Dependence in Stochastic
Networks, ICMS, Edinburgh, U.K. Jun 2004

79. “Strong Approximations of Time-Inhomogeneous Queueing Networks,” INFORMS,
Annual Meeting, Atlanta, Georgia, Oct 2003

80. “Directional Derivatives and Time-Dependent Networks,” Workshop on Heavy Traffic
Analysis and Process Limits of Stochastic Networks, Eindhoven, The Netherlands, Sep
2003

81. “Tail Probabilities of Reflected Diffusions,” LIDS seminar, MIT, Cambridge,
Massachussetts, Apr 2003.

82. “Large Deviations and Time Reversal in the Presence of Constraints,” Workshop on
Modern Problems in Applied Probability, Edinburgh, U.K, Aug 2003

83. “Directional Derivatives of the Reflection Map: Approximations of Non-stationary
Queueing networks,” Conference on Stochastic Networks, Stanford University,
California, Jun 2003.

84. “Markov Random Field Models of Multicasting in Tree Networks,” AMS and MAA
Spring Southeastern Sectional Meetings, Special Session on Probability and
Combinatorics, Atlanta, Georgia, Mar 2002

85. “Large Deviations of Diffusion Approximations of Queueing Networks,” 11th Applied
Probability Conference, Manhattan, New York, Jul 2001.

86. “Tail Probabilities of Stationary Reflected Brownian Motion,” Workshop on The
Skorokhod Problem, Bedlewo, Poland, Jul 2001.

87. “Large Deviations of Reflected Brownian Motion,” AMS Annual Meeting, Special
Session on Stochastic Analysis and its Applications, New Orleans, Louisiana, Jan 2001.

88. “Tail Probabilities of Reflected Brownian Motion,” International Workshop on
Stochastic Optimization and Adaptation, Cochin, India, Dec 2000.

89. “On a Non-standard Diffusion Approximation,” INFORMS Fall 1999 meeting, Special
Session on Queueing models and Communication Systems, Philadelphia, Pennsylvania,
Jul 1999.

90. “Large Deviation Properties of Interacting Data Streams in a Communication
Network,” 10th Applied Probability Conference, Ulm, Germany, Jul 1999

91. “Convex Duality and the Skorokhod Problem,” ICIAM (International Congress on
Industrial and Applied Mathematics) Jul 1999, the Minisymposium on Hysteresis,
Sweeping Processes and the Skorokhod Problem, Edinburgh, U.K.



92. “Reflected Diffusions in Polyhedral Domains and the Generalized Processor Sharing
Discipline,” AMS-SMM Joint Meetings, Special Session on Stochastic Analysis in
Denton, Texas, May 1999.

93. “Some New Results on the Skorokhod Problem,” Symposium on Stochastic Control
and Non-linear Filtering, Los Angeles, California, Dec 1997.

94. “Convex Duality and the Skorokhod Problem,” AMS-SIAM Summer Seminar in
Applied Mathematics on the Mathematics of Stochastic Manufacturing Systems,
Williamsburg, Virginia, Jun 1996.

D. Seminars at Universities and Research Labs

Berkeley (Statistics); Boston University (Math); Brown University (Applied Math);
Carnegie Mellon University (Math Sciences); City University of New York (Grad
School); Columbia University (Math, ORIE and Stat); Cornell University (ORIE);
Duke University (Math); Duke University (Fuqua Business School); Georgia Institute
of Technology (ISYE); Lehigh University (Math); MIT (IDSS-Statistics); MIT (OR);
MIT (Math); Princeton (ORFE); Princeton (Probability Seminar); Rutgers University
(Math); Stanford University (MSE); University of Wisconsin, Madison (Math);
University of North Carolina, Chapel Hill (Stat); University of California, Berkeley
(Math); UCLA (Math); UCSB (Statistics); UCSD (Math); USC (Applied Math
Center); UT Austin (Math); UIUC (Math); University of Delaware (Math); University
of Washington (Math); UPenn (Wharton); UPenn (Math); Yale University (Stat);
Stanford University (Business School); U. Cal Berkeley (EE); IBM, T.J. Watson;
Microsoft Research, Redmond; University of Melbourne, Melbourne, Australia; Israel
Institute of Technology (Technion); Paris VI, France; Ecole Normale Superieur,
France; Israel; University of Cergy-Pontoise, France (Math); INRIA, Rocquencourt,
France; Eindhoven University, Netherlands; Chennai Mathematical Institute,
Chennai, India; University of Warwick, UK; Imperial College, UK; Oxford University,
UK; Tata Institute of Fundamental Research, Mumbai and Bangalore, India;
International Centre for Theoretical Sciences (ICTS) Bangalore, India; Indian
Statistical Institute (ISI), Delhi and Kolkata, India; Indian Institute of Science (IISc,
Math), Bangalore, India; Indian Institute of Technology, Bombay, India;


