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FHIRAS ] S PN EIRER FRREE
MRS ES{FEHEE Stochastic systems and
7.24-7.27 Peter Glynn Stanford University
simulation theory
NSRS 2r X 94T Stochastic process
7.3-7.6 David Yoo Columbia University
and financial risk analysis
Martin #Z i % 3 5 & Statistical learning and
7.9-7.12 UC Berkeley
Wainwright graph theory
Alexander
7.10-7.13 Georgia Tech Nk stochastic optimization
Shapiro
Tuomas
7.18-7.21 CMU AT E4E artificial intelligence
Sandholm
5.25-5.27 Aharon Ben-Tal Technion E#%t1k robust optimization;
7.31-8.3 Yaron Singer Harvard Information Dynamics in Social Networks
University
6.25-6.28 Xi Chen NYU Stern Infroduction to Machine Learning with
Applicationsin R
6.26-29 Guanghui Georgia Tech Optimization algorithms for
Lan machine/deep learning
7.17-7.20 Weijie Su Pennsylvania Large-Scale Statistical Inference
Wharton
7.11-7.14 Stefanus Jasin Michgan Ross Dynamic Pricing
7.7/10/12/ Haipeng Xing SUNY at Stony Time Series Analysis
14 Brook
7.31-8.3 Vineet Goyal Columbia Topics in Revenue Management
University
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F#A: Peter Glynn

ZEHMBE A Thomas Ford HHEHEE, EENFZETRRMAEE,
EETRERR L. BENEEHNEEAZ—, $MIRENEAMZ—.
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RRBHRMRENRASHET EZNEAREL. REATERE: Kt
Lyapunov ¥k F8IRIeE YT FiME, BN RERICHITHREEHIT,
EEEN R ASTT, URNETER EAERMRIT bt
RRETREFZESNRRERRANEN LSRG ET A&ICENEFET
B SRAERNNT &
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» Stability for Markov processes via Lyapunov methods and
regeneration

* Stability via geometric contractiveness

* Rare event analysis and extreme values for stochastic models

* Monte Carlo methods for stochastic models

* Exact simulafion/exact estimation

¢ Cadlibration and stafistical estimation of stochastic models

¥ A David D. Yao

SMELE T KFEHE. EE TEYREL.
BHEILARETEMRE, SHEIEFMLIT Operations Research
LEIFEZPTNREZ .

MRGE: EHEE, BN, ZEAEE

11!1111E

BHE, SRPHIXEITH
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Fi#A: Martin Wainwright
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FERTETIXRFHEKR, MEFEZNEFREMBAT mathematical
programming 4, BENUILGUIENZES}. 2013 FREXEFEZEF S
(INFORMS) MEZME BRI : Khachiyan Prize,
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FiH A Tuomas Sandholm

AT HRMEIRTISINARITEY 450 BXE, S MTENARESE
BN AT EERAENERTEE, £ 2017 F 1 RRLZEEFTHEMFH
TANKEF, HEFFLH Libratus ATEERZDEALNETR,
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TP A: YaronSinger

IRFEEZIR: Information Dynamics in Social Networks

HImE T : Yaron Singer received his Ph.D. from UC Berkeley, advised
by Christos Papadimitriou, and received the Microsoft Research
fellowship and the Facebook fellowship.

His main research interests lie in algorithms, mechanisms, and data
mining techniques that guide the design of systems powered by
social interactions and data.

REMZ: This course will cover algorithms for acquiring and
disseminating information in networks. We will discuss mathematical

models of networks and information diffusion, algorithms, and
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incentives-based mechanisms, all designed for predicting and
engineering information processes in social networks. The material
will draw upon topics in sociology, theoretical computer science,

probability theory, and data mining.

FHA: BE

IRFEZFR: Intfroduction fo Machine Learning with Applications in R
BmEoT:

Xi Chen obtained his Ph.D. from the Machine Learning Department
at Carnegie Mellon University (CMU).

He studies machine learning, high-dimensional statistics and

g4 100 5, 200433, 021-65901260
100 Wu Dong Road, Shanghai 200433, P. R. China, 86-21-65901260
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operations research. He is developing parametric and
non-parametric statistical methods as well as optimization algorithms
to address challenges in high-dimensional data analysis. He
investigates machine learning foundations and sequential analysis
for crowdsourcing. He also studies operations
research/management problems, such as the opfimal network
design in process flexibility, and data-driven revenue management.
He received Simons-Berkeley Research Fellowship and Google
Faculty Research Award.

RIZTTER:

This is an introductory/medium level course in machine learning,
which covers both supervised (regression and classification) and
unsupervised learning (clustering and dimension reduction). We will
also infroduce some modern practical topics on recommender
systems and deep learning.

In this course, we use the most popular programming language in
statistics and machine learning (R language) and will demonstrate
how to use R to implement the machine learning algorithms.  As a
practical course, we will have a lot of real data analysis showcase

throughout the entire course.
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EWA: BHE

IRFEZ IR Optimization algorithms for machine/deep learning
&4 : His research and teaching interests lie in theory, algorithms
and applications of stochastic optimization and nonlinear
programming. Most of his current research concerns the design of
efficient algorithms with strong theoretical performance guarantees
and superior practical performance for solving challenging
optimization problems. Dr. Lan is actively pursuing the application of
sfochastic and nonlinear optimization models/algorithms in
large-scale data analysis, including machine learning, image
processing and simulation input/output analysis.

Dr. Lan serves as the associate editor for Computational
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Optimization and Applications (2014 - present) and Mathematical
Programming (2016 - present).

RIZTTER:

This course will intfroduce basic machine/deep learning models and
focus on the design and analysis of optimization algorithms for
training these models. These include stochastic gradient descent,
stochastic mirror descent, and accelerated stochastic gradient
descent for solving both stochastic convex and nonconvex
optimization problems. We will show these algorithms evolved into
popular deep learning algorithms, such as adagrad, adam, and

adadelfa.

EWA: TFER

HRIERR: Large-Scale Statistical Inference
M & 1 : Research Inferests: high-dimensional statistics, multiple

testing, optimization, private data analysis
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RIZTTER:

This course is designed to familiarize students with modern ideas in
multiple testing methodologies and their applications. The focus of
this course is on stafistical inference in high-dimensional settings
where there are way more unknown variables than observations.
Topics include classical multiple comparison methods such as the
Bonferroni correction, the Benjamini-Hochberg procedure, empirical
Bayes approaches to FDR control, and some most recent

developments in this area such as the SLOPE method.

F@P A Stefanus Jasin

RIZEZFR: Dynamic Pricing
M & 1t StefanusJasin is currently an assistant professor of
technology and operations in the Stephen M. Ross School of Business
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at the University of Michigan. He received his Ph.D. in Computational
Mathematics and Engineering from Stanford University and holds a
Bachelor’ s degree in Mathematics from the University of California
at Berkeley. Stefanus is interested in stochastic analysis, statistical
and probabilistic method and dynamic or data-driven/real-time
optimization. In his research, he applies his studies to dynamic pricing
and revenue management, inventory control, assortment
optimization and e-tail fulfillment.

RIZTTER:

There is no doubt that pricing is one of the most important decisions
affecting the seller’ s profitability. Despite this, pricing is usually a
very challenging task. No wonder it has a reputation as one of the
most popular research topics for economists, mathematicians,
statisticians, and engineers alike. This course focuses on four
fundamental pricing issues: (1) monopoly pricing of limited
inventories, (2) joint pricing and inventory replenishment, (3) pricing
in the presence of unknown demand, and (4) pricing in the
presence of strategic customers. Key results and recent
developments in the academic literature will be presented.
Real-world examples in many different industries will also be

discussed.
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FHA: FBEE

IRFEZ TR Time Series Analusis

HImE 4. Dr. Xing Haipeng graduated from Stanford University in
2005 with a Master's degree in Financial Mathematics and a PhD in
Stafistics. He worked at Columbia University in 2005-2007, and joined
the State University of New York in 2008. He is also an Adyvisor fo the
World Bank in 2011-2012. His research focuses on statistical theory,
financial measurement and development economics.

RIZTTR:

This course will infroduce various concepts in fime series analysis with
R implementation. In particular, the course will cover linear time
series models, moving average (MA), autoregressive (AR), ARMA
and ARIMA models, estimation and forecasting of linear time series

TR AR K 100 5, 200433, 021-65901260
100 Wu Dong Road, Shanghai 200433, P. R. China, 86-21-65901260
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models, ARCH models, GARCH models, and their applications to

modern risk analysis.

FiHA: Vineet Goyal

IRFEZ TR Topics in Revenue Management

ZImEor:

Associate Professor in the Industrial Engineering and Operations
Research department at Columbia University. Receving PhD in
Algorithms, Combinatorics and Optimization (ACO) in 2008 from
Tepper School of Business, CMU. Before joining Columbia, he spent a
couple of years as a postdoctoral associate at the Operations
Research Center, MIT working with Dimitris Bertsimas.

Research interests include dynamic optimization and decision
making under uncertainty. Interested in the design of tractable
approaches for dynamic optimization problems under uncertainty

TR AR K 100 5, 200433, 021-65901260
100 Wu Dong Road, Shanghai 200433, P. R. China, 86-21-65901260
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and their applications in electricity markets and revenue

management problems.

BERBRENEZERXTILEMEREZRINBREZRREMELALS:

RCMSIA, LIS EWXTFIRENRFTER .
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Directions to Wudong Campus, SUFE(2{aZ5%_E 3B & K F R AR EBREIX)

Directions from Pudong Airport:

Click to view the route in google.com ( in English )

Please take Airport Express Line 4, transfer to Bus 99/749/713 at Wu Jiao Chang
Station, and then get off at Wuchuan Road,Wudong Road Station. Then walk
to Wudong Road Campus.

Directions from Honggiao Airport/Honggiao Railway Station:

Click to view the route in google.com (in English )

Please take Metro Line 10, transfer to Bus 819 at Jiangwan Stadium Station,
and then get off at Wuchuan Road,Zhengli Road Station. Then walk to
Wudong Road Campus..

Directions from Shanghai Railway Station:

Click to view the route in google.com (in English )

Please take Metro Line 3,and get off at Jiangwan Town Station,then you can
take a taxi to Wudong Road Campus.

TR AR K 100 5, 200433, 021-65901260
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