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Abstract
In this talk, motivated by the calibration
problem in local stochastic volatility models,
we will investigate some McKean-Vlasov
equations beyond the usual requirement of
continuity of the coefficients in the measure
variable for the Wasserstein topology. We will
provide first an existence result for this type
of McKean–Vlasov equations and explain the
main idea behind the proof. In a second time,
we will show an approximation by particle
system for this type of equations, a result
almost never rigorously proven in the
literature in this context.
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