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Wednesday, Jan 18, 2012
5:30 p.m. Snacks and networking

6:00 p.m. Presentation and discussion

7:00 p.m. Optional dinner afterward in downtown Denver (pay as you go)
1020 15th Street (between Arapahoe and Curtis streets),  Denver, CO 80202, 

Brooks Tower Residents’ Room, 3rd Floor. 

Please check in with front desk attendant, and RSVP to tracy.byrnes@informs.org so we can list attendees and expedite your check-in. 720-352-6805 (Linda LaGanga, cellphone)

Map and Directions: Map
Walking distance from RTD bus (Market Street Station) or Light Rail 

(Theatre District/Convention Center/Performing Arts)

Get schedules at http://www.rtd-denver.com/, Trip Planner

Abstract:  In this presentation we will have an overview of Monte Carlo (MC) simulation and Stochastic optimization with simulation, using a software called Oracle Crystal Ball. MC simulation is a way to deal with uncertainty in quantitative modeling problems, where we use probability distributions to represent uncertainty. When this uncertainty is present in optimization problems, they are known as stochastic optimization problems, and MC simulations can be used to solve them. We will elaborate the overview and the Crystal Ball tool using a problem from health-care.

Speaker Bio: Samik Raychaudhuri works for Oracle Americas as a Principal Member of Technical Staff, and is involved in the the development of the math engine of Oracle Crystal Ball for about six years. He received his Ph.D. in Industrial and Systems Engineering from University of Wisconsin, Madison in 2006.
