Program Addendum ST G

Financial
2012 SIAM Annual Meeting (AN12) & Engincericg
e July 9-13, 2012 -- Minneapolis, Minnesota, USA :
Changes received through Sunday, July 1, 2012 are included on this page.
Additional changes are posted in the registration area under on-site program changes
SEE REVERSE FOR A SUMMARY OF FM12 CHANGES
P;Zg;a;n Day |Session Time Description of Change
37 Mon MS1 12:00 PM Cancellation: S. El Rouayheb
39 Mon MS6 12:00 PM Replacement: Malgorzata Peszynska replaces A. Trykozko (same talk)
40 Mon MS8 11:00 AM Cancellation: J. Huchette
41 Mon CP1 11:10 AM Replacement: Umesh Vaidya replaces R. Rajaram (same talk)
41 Mon CP3 12:10 PM Cancellation: C. Erickson (this talk is in MS92, Thu, 5:00 PM)
42 Mon MS10 5:30 PM Cancellation: J. Burkardt
43 Mon MS11 5:00 PM Cancellation: A. Barg
46 Mon MS21 4:30 PM Replacement: Luciano Teresi replaces P. Nardinocchi (same talk)
48 Mon cPa 5:00 PM Tallf a@dgd: Robert Vanderbei - High-contrast Imaging Via Fast Fourier
Optimization
48 Mon PD1 6:15 PM Add panelist: Emily Shuckburgh
51 Tue MS26 10:30 AM Replacement: Jason Reidy replaces D. Bader (same talk)
52 Tue MS30 11:00 AM Replacement: Christopher Daley replaces A. Dubey (same talk)
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56 Tue MS36 4:00 PM Replacement: Nick Trefethen replaces N. Hale (same talk)
56 Tue MS37 5:00 PM Cancellation: J. Kao
56 Tue MS38 4:00 PM Replacement: Jaewon Yang replaces J. Leskovec (same talk)
58 Tue MS42 5:30 PM Replacement: Timothy Williams replaces J. Hammond (same talk)
60 Tue CP10 4:00 PM Cancellation: J. Restrepo
60 Tue PP1 8:00 PM Cancellation: R. Cardenas
60 Tue PP1 8:00 PM Cancellation: Y. Chang
60 Tue PP1 8:00 PM Cancellation: H. Chun
60 Tue PP1 8:00 PM Cancellation: C. Dorea
60 Tue PP1 8:00 PM Cancellation: K. Hickmann
60 Tue PP1 8:00 PM Poster added: Barbel Janssen, Adaptive Coupling of Finite Element Methods in
2D and 3D abstract
60 Tue PP1 8:00 PM Cancellation: G. Manzini
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62 Tue PP1 8:00 PM Cancellation: L. Bloshanskaya
62 Tue PP1 8:00 PM Cancellation: C. Manore
62 Tue PP1 8:00 PM Cancellation: M. Nicholas
62 Tue PP1 8:00 PM Cancellation: K. Petersen
70 Wed MS53 11:30 AM gasgrﬁg:jg(;;\gr)i(aghNag\é;uzi, About the Regularity and Singularities of Planar
74 Wed MS61 2:00 — 6:00 PM Presentation time changes: 4:00/Pothen; 4:30/Bhowmick; 5:00/Hogan;
5:00/Scherrer
74 Wed MS61 5:30 PM cl?feglrz(;ehmse;;:rsﬁ:ilfgtg(;then replaces M. Halappanavar - New talk: An Overview
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78 Wed CP14 4:00 PM Cancellation: K. Lenth
82 Thu MS78 12:00 PM Replacement: Andrew Gillette replaces B. Chandrajit (same talk)
83 Thu MS79 11:00 AM Replacement: Nate Strawn replaces L. Carin (same talk)
85 Thu CP15 11:30 AM Cancellation: M. Richardson
88 Thu MS90 4:30 PM Cancellation: A. Castrodad
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Annual Meeting Changes to the printed program (continuted from previous page)

P;,Zgrea;q Day [ Session Time Description of Change

89 Thu MS92 5:00 PM Replacement: Craig Erickson replaces M. Young (new talk from CP3)

89 Thu MS93 5:00 PM Replacement: Chad Topaz replaces D. Gammack — New talk: Flipping a Math
Class

89 Thu MS94 4:30 PM Replacement: Leroy Drummond replaces N. Emad

20 Thu CP18 5:40 PM Cancellation: S-D. Lee

91 Thu PD3 6:15 PM Cancellation: A. Cintron-Arias

92 Eri MS96 11:00 AM Replacement: Shingyy Leung replaces G. Makrakis — New talk “FBI-transform-
based Eulerian Gaussian beams for the Schrodinger”

94 Fri MS101 11:30 AM Cancellation: T. Pence

95 Fri MS104 11:00 AM Replacement: Xiang Zhou replaces J. Liu (same talk)

98 Fri MS109 5:00 PM Replacement: Terrell Hodge replaces David Haws (same talk)

101 Fri MS117 5:00 PM Cancellation: E. Darve

101 Fri MS117 5:00/5:30 PM Presentation time change: Karen Pao talk moved to 5:00 PM

Financial
Mathematics
& Engineering

Program Addendum
SIAM Conference on Financial Mathematics and Engineering (FM12)

July 9-11, 2012 -- Minneapolis, Minnesota, USA

Changes received through Sunday, July 1, 2012 are included on this page.
Additional changes are posted in the registration area under on-site program changes

Financial Math Changes to the printed program

P;Zg;a;n Day |Session Time Description of Change
107 Mon IC1 8:30 AM Session Chair: Kay Giesecke
107 Mon IC2 9:15 AM Session Chair: Erhan Bayraktar
108 Mon MS3 11:00 AM Replacement: Yixi Shi replaces J. Blanchet (same talk)
Replacement: Wei Zhou replaces N. El Farouq - New talk: Smoothness of the
Value Function in Optimal Control of Degenerate Diffusion Processes in a
109 Mon MS5 11:30 AM Domain
112 Mon MS14 5:00 PM Cancellation: S. Boyarchenko
113 Tues IC3 8:30 AM Session Chair: Paul Feehan
114 Tues SP6 9:15 AM Session Chair: Rama Cont
114 Tues CP1 11:10 AM Session Chair: Boda Kang
115 Tues CP3 11:50 AM Cancellation: S. Borovkova
116 Tues CP5 11:50 AM Replacement: Nils Detering replaces Q. Zhou (same talk)
116 Tues CP6 11:10 AM Session Chair: Paul V. Johnson
116 Tues CP6 12:10 PM Cancellation: U. Wystup
117 Tues MS15 4:30 PM Replacement: SongZi Du replaces H. Zhu (same talk)
118 Tues MS18 4:30 PM Replacement: Nicola Fusari replaces V. Todorov
119 Wed IC5 8:30 AM Session Chair: Agnes Sulem
120 Wed IC6 9:15 AM Session Chair: Alexander Schied
121 Wed MS24 11:30 AM Replacement: Jack McKeown replaces T. Schuermann (new talk from MS27)
121 Wed MS24 12:00 PM Cancellation: P. Kupiec
122 Wed CP7 11:10 AM Cancellation: G. Liang
122 Wed CP8 12:10 PM Cancellation: O. Mah
122 Wed CP9 11:50 AM Cancellation: Y. Lai
122 Wed CP9 12:10 PM Cancellation: P. Schroeder
124 Wed MS27 5:30 PM Cancellation: J. McKeown (this talk in in MS24, Wed, 11:30 AM
125 Wed MS30 4:00 PM Cancellation: M. Avellaneda
125 Wed MS30 4:30 PM Cancellation: J. Ricci
125 Wed CP10 4:40 PM Cancellation: N. Sah
125 Wed CP10 5:00 PM Cancellation: G. Witten
Replacement: Andrew Papanicolaou replaces F. Giammarino - New talk:
125 Wed CP11 4:20 PM Discrete-Time Filtering Methods in Markets with Partially-Observed Processes
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