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Abstract 

               In this talk I will introduce the concept of Adapted Wasserstein distance, that 

originates from imposing a causality constraint in optimal transport. This allows 

to capture the temporal structure of the transported objects, which is crucial 

when transporting measures on path spaces. I will present several applications 

of the AW-distance to illustrate its suitability for multiple optimization problems 

in mathematical finance and stochastic analysis. 

 

 

 

 

 


