PhD Winter school 2017 Passo del Tonale ITALY January 15-21

Stochastic programming with applications in
energy, logistics and finance

Topics
o Applications of stochastic optimization and robust optimization
Modeling in energy, logistics and finance
Multistage stochastic programming: methods and algorithms

Risk management

Confirmed list of speakers

Endre Bjorndal, NHH

Mette Bjorndal, NHH

Giorgio Consigli, University of Bergamo

Stein-Erik Fleten NTNU

Steven A. Gabriel, University of Maryland

Ronald Hochreiter, Vienna University of Economics and Business
Daniel Kuhn, EPFL

Abdel Lisser, Université Paris Sud

Francesca Maggioni, University of Bergamo

Vitor de Matos, UFSC

Georg Pflug, University of Vienna

Andy Philpott , Univeristy of Auckland

Shmuel Oren, Berkeley

Ramteen Sioshansi, Ohio State University winter@iot.ntnu.no
Yves Smeers, UCL

Asgeir Tomasgard, NTNU

Maria-Teresa Vespucci, University of Bergamo

Golbon Zakeri, University of Auckland




- ‘ . - | Location and arrival

Schedule Credits

Arrival: Sunday January 15 There will be in total 30 hours of lectures in the
Welcome reception at 19.00 and dinner winter school. We will issue certificates verifying
starting at 20.00. The winter school ends before participation and work load of 2.5 ECTS credits.
lunch on January 21th.
Lectures: January 16th -20th

- Morning session 8.15-11.15
Break (skiing or other activities) i ;
- Afternoon session 15.30-19.00 winter@iot.ntnu.no
- Dinner 20.00

For more information contact us at: Or ganizers
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