
IEOR DEPARTMENT COURSE OFFERINGS
SPRING 2008
***SUBJECT TO CHANGE***

SUB # SECT CALL # TITLE DAYS TIME ROOM FACULTY
ECIE 4280 001 73001 CORPORATE FINANCE TR 12:30pm-1:45pm 303 URIS ADLER, MICHAEL
IEOR 3402 001 22496 PRODUCTION INVENTORY PLANNING AND CONTROL TR 10:35am - 11:50am 833 MUDD SETHURAMAN, JAY
IEOR 3402 R01 84788 PRODUCTION INVENTORY PLANNING AND CONTROL (REC) F 11:30am - 1:00pm 627 MUDD TA
IEOR 3900 001-018 UNDERGRADUATE RESEARCH PROJECT
IEOR 4001 001 78441 DESIGN AND MANAGEMENT OF PRODUCTION & SERVICE SYSTEMS MW 9:10am - 10:25am 633 MUDD RICCIO, LOU
IEOR 4004 001 19254 INTRO TO OR: DETERMINISTIC MODELS TR 9:10am - 10:25am 1127 MUDD SETHURAMAN, JAY
IEOR 4106 001 26030 INTRO TO OR: STOCHASTIC MODELS MW 4:10pm - 5:25pm 303 MUDD SIGMAN, KARL
IEOR 4106 R01 86285 INTRO TO OR: STOCHASTIC MODELS (REC) F 10:00am - 12:00pm 303 MUDD TA
IEOR 4202 001 63005 ENGINEERING OF MANAGEMENT II R 7:10pm - 9:40pm 327 MUDD NORDEN, PETER & FORDYCE, KENNETH
IEOR 4208 001 27191 SEMINAR IN HUMAN FACTORS DESIGN M 6:10pm - 8:40pm 317 MUDD GOLD, LEON
IEOR 4210 001 62279 SUPPLY CHAIN MANAGEMENT T 7:10pm - 9:40pm 602 HAM HUH, TIM
IEOR 4404 001 97696 SIMULATION MW 5:40pm-6:55pm 833 MUDD BLANCHET, JOSE
IEOR 4404 R01 28549 SIMULATION (REC) F 1:00pm - 2:30pm 303 MUDD TA
IEOR 4405 001 13005 PRODUCTION SCHEDULING MW 10:35am - 11:50am 329 PUPIN PHILLIPS, DAVID
IEOR 4406 001 60964 FACILITIES LOCATION, ROUTING AND NETWORK DESIGN T 6:10pm - 8:40pm 337 MUDD LUSS, HANAN
IEOR 4409 001 11846 INDUSTRIAL INFORMATION AND PLANNING SYSTEMS R 4:30pm - 7:00pm 327 MUDD MIHAILA, GEORGE
IEOR 4412 001 17496 QUALITY CONTROL AND MANAGEMENT TR 1:10pm - 2:25pm 833 MUDD LATZKO, WILLIAM
IEOR 4500 001 74691 APPLICATIONS PROGRAMMING FOR FINANCIAL ENGINEERS MW 9:10am - 10:35am 627 MUDD BIENSTOCK, DANIEL
IEOR 4550 001 81288 ENTREPRENEURIAL BUSINESS CREATION FOR ENGINEERS MW 7:10pm-8:40pm 833 MUDD ROBBINS, DAVID
IEOR 4600 001 99692 APPLIED INTEGER PROGRAMMING MW 2:40pm - 3:55pm 337 MUDD PHILLIPS, DAVID
IEOR 4601 001 10029 DYNAMIC PRICING & REVENUE MANAGEMENT TR 11:00am-12:15pm 303 MUDD GALLEGO, GUILLERMO
IEOR 4602 001 27530 QUANTITATIVE RISK MANAGEMENT MW 1:10pm - 2:25pm 535 MUDD BLANCHET, JOSE
IEOR 4620 001 78301 APPLIED FINANCIAL ENGINEERING M 7:10pm - 9:40pm 1127 MUDD DEHNAD, KHOSROW
IEOR 4700 001 88944 INTRODUCTION TO FINANCIAL ENGINEERING TR 2:40pm - 3:55pm 833 MUDD STOIKOV, SASHA
IEOR 4708 001 24692 SEMINAR ON IMPORTANT PAPERS IN FINANCIAL ENGINEERING W 4:40pm - 7:10pm 337 MUDD DERMAN, EMANUEL
IEOR 4709 001 92067 DATA ANALYSIS FOR FINANCIAL ENGINEERS TR 2:40pm - 3:55pm 329 PUPIN KOU, STEVE
IEOR 4710 001 62779 TERM STRUCTURE MODELING T 4:30pm - 7:00pm 313 FAY HIRSA, ALI
IEOR 4718 001 61496 INTRODUCTION TO THE IMPLIED VOLATILITY SMILE M 2:40pm-5:10pm 535 MUDD DERMAN, EMANUEL
IEOR 4726 001 67455 TOPICS IN QUANT FIN: EXPERIMENTAL FINANCE W 7:10pm - 9:40pm 327 MUDD LIPKIN, MICHAEL & STANTON, SASHA
IEOR 4729 001 87450 TOPICS IN QUANT FIN: STRUCTURED PRODUCTS: PRICING MODELS AND RISK R 7:10pm - 9:40pm 602 HAM KANI, IRAJ
IEOR 4731 001 63346 CREDIT RISK AND CREDIT DERIVATIVES T 7:10pm - 9:40pm 633 MUDD MOROKOFF, WILLIAM
IEOR 4900 001-018 MASTER'S RESEARCH OR PROJECT
IEOR 4998 001 27210 MANAGING TECHNOLOGICAL INNOVATION W 10:35am-1:05pm 1220 MUDD MCGOURTY, JACK
IEOR 4999 001 28279 CURRICULAR PRACTICAL TRAINING DERMAN, EMANUEL
IEOR 6614 001 74779 OPTIMIZATION II MW 1:10pm - 2:25pm 303 MUDD BIENSTOCK, DANIEL
IEOR 6712 001 13780 STOCHASTIC MODELS II TR 2:40pm - 3:55pm 337 MUDD YAO, DAVID
IEOR 6712 R01 61037 STOCHASTIC MODELS II (REC) F 2:00pm - 4:00pm 327 MUDD TA
IEOR 8100 001 60901 ADVANCED TOPICS IN IEOR: LARGE DEVIATIONS: APPLICATIONS IN OR MW 2:40pm - 3:55pm 317 MUDD OLVERA-CRAVIOTO, MARIANA
IEOR 8100 002 65960 ADVANCED TOPICS IN IEOR: CONVEX OPTIMIZATION W 4:10pm - 6:40pm 627 MUDD GOLDFARB, DONALD
IEOR 8100 003 22351 ADVANCED TOPICS IN FE: INVERSE PROBLEMS IN FINANCIAL MODELING M 9:10am - 11:40am 303 MUDD CONT, RAMA
IEOR 9101 001-018 RESEARCH
IEOR 9800 001-018 DOCTORAL RESEARCH INSTRUCTION
IEOR 9900 001-018 DOCTORAL DISSERTATION
DRAN 8835 002 97748 SECURITY PRICING MODELS TR 9:00am - 10:30am 303 MUDD MOALLEMI, CIAMAC
SIEO 3600 001 13007 INTRODUCTION TO PROBABILITY AND STATISTICS MW 2:40pm-3:55pm 207 MATH SIGMAN, KARL
SIEO 3600 R01 10853 INTRODUCTION TO PROBABILITY AND STATISTICS (REC) F 11:00am-12:30pm 520 MATH TA
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E4004 Intro to OR - 
Deterministic Models - 

Sethuraman (9:10-10:25)

E8100 Inverse Problems in Financial Modeling -
Cont (9:10-11:40)

E3402 Production Inventory 
Planning and Control - 

Sethuraman (10:35-11:50)

E4004 Intro to OR - 
Deterministic Models - 

Sethuraman (9:10-10:25)

E4405 Production 
Scheduling - Phillips (10:35-

11:50)

E4001 Design and 
Management of Production 

and Service Systems - 
Riccio (9:10-10:25)

E4500 Applications 
Programming for FE - 
Bienstock (9:10-10:25)

E3402 Production Inventory 
Planning and Control - 

Sethuraman (10:35-11:50)

B8835 Security Pricing - 
Moallemi (9:00-10:30)

E4001 Design and 
Management of Production 

and Service Systems - 
Riccio (9:10-10:25)

E4405 Production 
Scheduling - Phillips (10:35-

11:50)

W3600 Intro to Prob and 
Stats - Sigman (2:40 - 3:55)

E4601 Dynamic Pricing and 
Revenue Management - 
Gallego (11:00-12:15)

E4500 Applications 
Programming for FE - 
Bienstock (9:10-10:25)

E4600 Applied Integer 
Programming - Phillips 

(2:40-3:55)

E4602 Quantitative Risk 
Management - Blanchet 

(1:10 - 2:25)

E8100 Large Deviations: 
Applications in OR - Olvera-

Cravioto (2:40-3:55)

W4280 Corporate Finance - 
Adler (12:30-1:45)

E6614 Optimization II - 
Bienstock (1:10-2:25)

E4718 Introduction to the Implied Volatility 
Smile - Derman (2:40-5:10)

E4106 Intro to OR: 
Stochastic Models - Sigman 

(4:10-5:25)

E4700 Introduction to 
Financial Engineering - 

Stoikov (2:40-3:55)

E4412 Quality Control and 
Management - Latzko (1:10 

- 2:25)

E4404 Simulation - 
Blanchet (5:40-6:55)

E4208 Seminar in Human Factors Design - 
Gold (6:10 - 8:40)

E4620 Applied Financial Engineering - Dehnad 
(7:10 - 9:40)

E4550 Entrepreneurial 
Business Creation for 

Engineers - Robbins (7:10-
8:40)

E4409 Industrial Information Systems - Mihaila 
(4:30-7:00)

E4602 Quantitative Risk 
Management - Blanchet 

(1:10 - 2:25)

W4280 Corporate Finance - 
Adler (12:30-1:45)

E6614 Optimization II - 
Bienstock (1:10-2:25)

E4412 Quality Control and 
Management - Latzko (1:10 

- 2:25)

IEOR MEETING 
(12:15-1:15)

E8100 Large Deviations: 
Applications in OR - Olvera-

Cravioto (2:40-3:55)

E4726 Experimental Finance - Lipkin & 
Stanton (7:10-9:40)

E4550 Entrepreneurial 
Business Creation for 

Engineers - Robbins (7:10-
8:40)

E4202 Engineering of Management II - Norden 
(7:10 - 9:40)

E4106 Intro to OR: 
Stochastic Models - Sigman 

(4:10-5:25)

E4708 Seminar on Important Papers in 
Financial Engineering - Derman (4:40 - 7:10)

E4404 Simulation - 
Blanchet (5:40-6:55)

E8100 Convex Optimization - Goldfarb (4:10-
6:40)

B8835 Security Pricing - 
Moallemi (9:00-10:30)

E4416 Capacity Planning: Models, Algorithms 
and Applications - Luss (6:10 - 8:40)

E4210 Supply Chain Management - Huh (7:10-
9:40)

W3600 Intro to Prob and 
Stats - Sigman (2:40 - 3:55)

E4709 Data Analysis for 
Financial Engineers - Kou 

(2:40-3:55)

E4710 Term Structure Modeling - Hirsa (4:30-
7:00)

E6712 Stochastic Models II -
Yao  (2:40-3:55)

E4729 Structured Products: Pricing Models 
and Risk Management - Kani (7:10-9:40)

E4731 Credit Risk and Credit Derivatives - 
Morokoff (7:10 - 9:40)

IEOR SEMINARS & MEETINGS 
(12:45-2:30)

E6712 Stochastic Models II -
Yao  (2:40-3:55)

E4700 Introduction to 
Financial Engineering - 

Stoikov (2:40-3:55)

E4998 Managing Technological Innovation - 
McGourty (10:35-1:05)

E4601 Dynamic Pricing and 
Revenue Management - 
Gallego (11:00-12:15)

E4600 Applied Integer 
Programming - Phillips 

(2:40-3:55)

IEOR SEMINARS & MEETINGS 
(12:45-2:30)

E4709 Data Analysis for 
Financial Engineers - Kou 

(2:40-3:55)

R4106 Intro to OR: Stochastic Models 
Recitation (10:00-12:00)

R3402 Production Inventory 
Planning and Control 

Recitation (11:30-1:00)

R3600 Intro to Prob and Stats 
Recitation (11:00-12:30)

R6712 Stochastic Models II 
Recitation (2:00-4:00)


