CT11 Onsite Program Changes

Page # Day Session Time Description of Change
Replacement Speaker: Hideo Nagai replaced by Jun Sekine,
12 Mon MS5 [ 10:15 AM |Osaka University, Japan
Replacement Talk: Kumar Muthuraman replaced by Nan
15 Mon MS12 | 3:45PM |Chen, The Chinese University of Hong Kong, Hong Kong:
Monte Carlo Methods on American Option Sensitivities Estimation
15 Mon CP1 5:15 PM [Cancellation: Peyman Mohajerin Esfahani
. Replacement Speaker: Mojtaba Nourian replaced by Peter
15 Mon Pl 6:15 PM E. Caines, McGill University, Canada
16 Mon CP4 0:15 PM [Cancellation: Youssef Yakoubi
Replacement Presenter: Floyd B. Hanson replaced by
21 Tue MS22 | 3:15PM |Siddhartha P. Chakrabarty, Indian Institute of Technology
Guwahati, India
23 Tue CP7 0:15 PM [Cancellation: Willson Sudarsandhari Shibani
)8 Wed MS32 | 11:30 AM New Talk: Moustapha Pemy, Towson University, USA:

Optimal Selling Rule in a Regime Switching L evy Market
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