
IEOR DEPARTMENT COURSE OFFERINGS
FALL 2009

SUB # SEC PTS CALL TITLE ACTIVITY DAYS ROOM TIME FACULTY
CSOR 4231 001 3 82280 ANALYSIS OF ALGORITHMS LEC TR 535 MUDD 4:10-5:25PM STEIN, CLIFFORD
ENGI 2261 001 3 92192 INTRODUCTION TO ACCOUNTING & FINANCE LEC TR 833 MUDD 10:35-11:50AM WEBSTER, ANTHONY
FINC 6302 005 3 CAPITAL MARKETS AND INVESTMENTS (EMAIL JENNY@COLUMBIA.EDU TO REGISTER) LEC T 833 MUDD 6:50-9:20PM DASTIDAR, SIDDHARTHA
IEME 4310 001 3 11246 THE MANUFACTURING ENTERPRISE LEC W 1024 MUDD 10:35AM-1:05PM WEINIG, SHELDON
IEOR 3106 001 3 66047 INTRO TO OR: STOCHASTIC MODELS LEC TR 309 HAVEMEYER 4:10-5:25PM SIGMAN, KARL
IEOR 3106 R01 0 62999 INTRO TO OR: STOCHASTIC MODELS RECITATION 1 REC F 633 MUDD 11:00-12:00PM TA
IEOR 3106 R02 0 17248 INTRO TO OR: STOCHASTIC MODELS RECITATION 2 REC F 627 MUDD 2:00-3:00PM TA
IEOR 3608 001 4 71747 INTRO TO MATHEMATICAL PROGRAMMING LEC TR 833 MUDD 9:10-10:25AM CHUDNOVSKY, MARIA
IEOR 3608 R01 0 68496 INTRO TO MATHEMATICAL PROGRAMMING RECITATION 1 REC R 825 MUDD 7:00-8:00PM TA
IEOR 3608 R02 0 21748 INTRO TO MATHEMATICAL PROGRAMMING RECITATION 2 REC F 633 MUDD 1:00-2:00PM TA
IEOR 3658 001 3 73549 PROBABILITY LEC TR 702 HAMILTON 4:10-5:25PM IBRAHIM, ROUBA
IEOR 3658 R01 0 72947 PROBABILITY RECITATION REC F 633 MUDD 12:00-1:00PM TA
IEOR 3900 001-019 1-3 UNDERGRADUATE RESEARCH OR PROJECT FACULTY
IEOR 4000 001 3 77030 PRODUCTION MANAGEMENT LEC MW 303 MUDD 9:10-10:25AM RICCIO, LUCIUS
IEOR 4003 001 3 83031 INDUSTRIAL ECONOMICS LEC W 309 HAVEMEYER 5:40-8:10PM KACHANI, SOULAYMANE
IEOR 4004 001 3 85942 INTRO TO OR: DETERMINISTIC MODELS LEC TR 136 THOMPSON (TC) 11:00-12:15PM CHUDNOVSKY, MARIA
IEOR 4004 R01 0 25505 INTRO TO OR: DETERMINISTIC MODELS RECITATION 1 REC R 602 HAMILTON 4:00-5:00PM TA
IEOR 4004 R02 0 INTRO TO OR: DETERMINISTIC MODELS RECITATION 2 REC R 327 MUDD 6:00-7:00PM TA
IEOR 4004 R03 0 INTRO TO OR: DETERMINISTIC MODELS RECITATION 3 REC F 627 MUDD 11:00-12:00PM TA
IEOR 4004 R04 0 INTRO TO OR: DETERMINISTIC MODELS RECITATION 4 REC F 833 MUDD 1:00-2:00PM TA
IEOR 4007 001 3 13779 OPTIMIZATION MODELS & METHODS FOR FE LEC R 303 MUDD 10:35-1:05PM IYENGAR, GARUD
IEOR 4106 001 3 12446 INTRODUCTION TO OR: STOCHASTIC MODELS LEC TR 833 MUDD 2:40-3:55PM YAO, DAVID
IEOR 4106 R01 0 26397 INTRO TO OR: STOCHASTIC MODELS RECITATION REC F 207 MATH 12:00-1:00PM TA
IEOR 4111 001 3 48249 OPERATIONS CONSULTING REC T 303 MUDD 5:40-8:10PM KACHANI, SOULAYMANE
IEOR 4207 001 3 41648 HUMAN FACTORS: PERFORMANCE LEC M 415 SCHAPIRO 4:10-6:40PM GOLD, LEON
IEOR 4307 001 3 43146 INDUSTRIAL FORECASTING LEC T 403 IAB 6:50-9:20PM WRIGHT, LARRY
IEOR 4307 R01 0 INDUSTRIAL FORECASTING RECITATION REC F 627 MUDD 10:00-10:50AM TA
IEOR 4403 001 3 48298 ADVANCED ENGINEERING AND CORPORATE ECONOMICS LEC W 501 SCHERMERHORN 10:35-1:05PM KACHANI, SOULAYMANE
IEOR 4404 001 3-4 28546 SIMULATION LEC TR 209 HAVEMEYER 9:10-10:25AM BLANCHET, JOSE
IEOR 4404 R01 0 56756 SIMULATION RECITATION REC F 833 MUDD 5:30-6:30PM TA
IEOR 4407 001 3 67192 GAME THEORETIC MODELS OF OPERATION LEC MW 303 MUDD 10:35-11:50AM SETHURAMAN, JAY
IEOR 4620 001 3 40849 PRICING MODELS FOR FINANCIAL ENGINEERING LEC W 633 MUDD 6:50-9:20PM DEROSA, DAVID
IEOR 4700 001 3 42397 INTRODUCTION TO FINANCIAL ENGINEERING LEC TR 717 HAMILTON 4:10-5:25PM YAO, DAVID

IEORE 4700 001 3 INTRODUCTION TO FINANCIAL ENGINEERING RECITATION REC F 633 MUDD 10:00-11:00AM TA
IEOR 4703 001 3 48496 MONTE CARLO SIMULATION LEC T 303 MUDD 10:35-1:05PM BLANCHET, JOSE
IEOR 4705 001 3 83549 STUDIES IN OPERATIONS RESEARCH LEC MW 303 MUDD 1:10-2:25PM RICCIO, LUCIUS
IEOR 4707 001 3 88000 FINANCIAL ENGINEERING: CONTINUOUS TIME MODELS LEC M 303 MUDD 2:40-5:10PM HAUGH, MARTIN
IEOR 4709 001 3 80798 DATA ANALYSIS FOR FINANCIAL ENGINEERING LEC R 303 MUDD 2:40-5:10PM KOU, STEVE
IEOR 4720 001 1.5 56597 TOPICS IN QUANT FIN: COMMODITY DERIVATIVES (9/8 to 10/20) LEC T 627 MUDD 6:50-9:20PM HIGGINS, MARK
IEOR 4724 001 3 67348 TOPICS IN QUANT FIN: HEDGE FUNDS LEC R 644 MUDD 6:50-9:20PM METZGER, LEON
IEOR 4726 001 1.5 81800 TOPICS IN QUANT FIN: INFLATION DERIVATIVES (9/9 to 10/21) LEC W 337 MUDD 6:50-9:20PM KANI, IRAJ
IEOR 4729 001 1.5 40947 TOPICS IN QUANT FIN: STRUCTURED PRODUCTS (10/28 to 12/9) LEC W 337 MUDD 6:50-9:20PM KANI, IRAJ
IEOR 4728 001 1.5 82197 TOPICS IN QUANT FIN: A GUIDE TO THE FIN INDUST FOR QUANTITATIVE PROFESSIONAL LEC R 833 MUDD 7:10-8:40PM KUZNETSOV, ALEX
IEOR 4900 001-019 1-3 MASTERS RESEARCH OR PROJECT FACULTY
IEOR 4998 001 3 91298 MANAGING TECHNOLOGICAL INNOVATIONS LEC W 1220 MUDD 1:10-4:10PM MCGOURTY, JACK
IEOR 4999 001 1-2 22348 CURRICULAR PRACTICAL TRAINING DERMAN, EMANUEL
IEOR 6613 001 4.5 26102 OPTIMIZATION 1 LEC T 633 MUDD 4:10-6:40PM GOLDFARB, DON
IEOR 6711 001 4.5 27947 STOCHASTIC MODELING 1 LEC TR 333 URIS 7:10-8:25PM SIGMAN, KARL
IEOR 8100 001 3 80782 TOPICS IN IEOR: ASYMPTOTIC METHODS IN QUEUEING THEORY LEC MW 603 HAMILTON 4:10-5:25PM WHITT, WARD
IEOR 8100 002 3 95950 TOPICS IN IEOR: DYNAMIC PRICING & REVENUE MANAGEMENT LEC W 317 MUDD 10:35AM-1:05PM GALLEGO, GUILLERMO
IEOR 8100 003 3 12447 TOPICS IN IEOR: FINANCIAL ENGINEERING LEC MW 644 MUDD 1:10-2:25PM KOU, STEVE
IEOR 8100 004 3 17249 TOPICS IN IEOR: OPTIMIZATION METHODS IN MACHINE LEARNING LEC M 327 MUDD 9:00 - 10:50AM SCHEINBERG, KATYA
IEOR 9101 001-019 1-6 RESEARCH FACULTY
IEOR 9800 001-019 3-12 DOCTORAL RESEARCH INSTRUCTION FACULTY
SIEO 4150 001 3 99691 INTRODUCTION TO PROBABILITY AND STATISTICS LEC MW 535 MUDD 2:40-3:55PM GALLEGO, GUILLERMO
SIEO 4150 R01 0 27053 INTRODUCTION TO PROBABILITY AND STATISTICS RECITATION REC F 633 MUDD 2:00-3:00PM TA
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IEOR E4404 
Recitation (5:30-

6:30)

IEOR E3658 
Recitation (12:00-

1:00)

ENGI 2261 Introduction to 
Accounting and Finance - 

Webster (10:35-11:50)

IEOR E4004 
Recitation (11:00-

12:00)

IEOR E4004 
Recitation (1:00-

2:00)

IEOR E3106 
Recitation (11:00-

12:00)

SIEO W4150 
Recitation (2:00-

3:00)

IEOR E3608 
Recitation (1:00-

2:00)

IEOR SEMINARS AND MEETINGS 
(1:00-3:00)

IEOR 4003 Industrial Economics - Kachani (5:40-
8:10)

IEOR 4307 Industrial Forecasting - Wright (6:50-
9:20)

IEOR 3658 Probability - TBA 
(4:10-5:25)

IEOR E3106 
Recitation (2:00-

3:00)

SIEO 4150 Probability & 
Statistics - Gallego (2:40-

3:55PM)

IEOR SEMINARS AND MEETINGS 
(1:00-3:00)

IEOR 4403 Advanced Engineering and 
Corporate Economics - Kachani (10:35-1:05)

IEOR 8100 Topics in IEOR - Gallego (10:35-
1:05)

IEOR E4106 
Recitation (12:00-

1:00)

IEOR E4700 
Recitation (10:00-

11:00)

IEOR 4720 Commodity Derivatives - Higgins 
(First half of term, 6:50-9:20)

IEOR 4620 Pricing Models for FE - DeRosa (6:50-
9:20)

FINC B6302 Capital Markets and Investments - 
Dastidar (6:50-9:20)

IEOR  6711 Stochastic 
Models I - Sigman (7:10-

8:25)

SIEO 4150 Probability & 
Statistics - Gallego (2:40-

3:55PM)

IEOR 8100 Topics in IEOR - 
Whitt (4:10-5:25)

IEOR 4106 Introduction to 
OR: Stochastic Models - Yao 

(2:40-3:55)

IEOR 4207 Human Factors - Gold  (4:10-6:40)

IEOR 4111 Operations Consulting - Kachani 
(5:40-8:10)

FE PRACTITIONERS' SEMINAR 
(6:00-8:00)

IEOR 4700 Intro to FE - Yao 
(4:10-5:25)

IEOR 4000 Production 
Management - Riccio (9:10-

10:25)

IEOR 4707 FE: Continuous Time Models - 
Haugh (2:40-5:10)

IEME 4310 The Manufacturing Enterprise - 
Weinig (10:35-1:05) 

IEOR E4998 Managing Technological Innovations - 
McGourty (1:10-4:10)

IEOR E6613 Optimization I - Goldfarb (4:10-6:40)

CSOR 4231 Analysis of 
Algorithms - Stein (4:10-

5:25)

IEOR 3106 Intro to OR: 
Stochastic Models - Sigman 

(4:10-5:25) 

MONDAY

IEOR 4404 Simulation - 
Blanchet (9:10-10:25)

THURSDAY

WEDNESDAY

TUESDAY

IEOR 4404 Simulation - 
Blanchet (9:10-10:25)

IEOR 3608 Intro To Math 
Programming - Chudnovsky 

(9:10-10:25)

IEOR 3608 Intro To Math 
Programming - Chudnovsky 

(9:10-10:25)

IEOR 8100 Topics in IEOR - Scheinberg (9:00 - 
10:50)

IEOR 4000 Production 
Management - Riccio (9:10-

10:25)

FRIDAY

IEOR 4729 Structured Products - Kani (Second 
half of term, 6:50-9:20)

IEOR 4724 Hedge Funds - Metzger (6:50-9:20) 

IEOR 3106 Intro to OR: 
Stochastic Models - Sigman 

(4:10-5:25) 

IEOR 3658 Probability - TBA 
(4:10-5:25)

IEOR 4728 Topics in Quant. 
Fin.: A Guide To The Fin 
Indust For Quant Prof - 
Kuznetsov (7:10-8:40)

IEOR 4700 Intro to FE - Yao 
(4:10-5:25)

IEOR 4007 Optimization Models and Methods for 
FE - Iyengar (10:35-1:05)

IEOR 4004 Deterministic 
Models - Chudnovsky (11:00-

12:15)

IEOR 4407 Game Theoretic 
Models - Sethuraman (10:35-

11:50)

IEOR 4407 Game Theoretic 
Models - Sethuraman (10:35-

11:50)

ENGI 2261 Introduction to 
Accounting and Finance - 

Webster (10:35-11:50)

IEOR 8100 Topics in IEOR: 
Financial Engineering - Kou 

(1:10-2:25)

IEOR 4705 Studies in OR - 
Riccio (1:10-2:25)

IEOR 4705 Studies in OR - 
Riccio (1:10-2:25)

IEOR 4004 Deterministic 
Models - Chudnovsky (11:00-

12:15)

IEOR 4703 Monte Carlo Simulation - Blanchet 
(10:35-1:05)

IEOR 4726 Inflation Derivatives - Kani (First half 
of term, 6:50-9:20)

IEOR 8100 Topics in IEOR: 
Financial Engineering - Kou 

(1:10-2:25)

IEOR 4106 Introduction to 
OR: Stochastic Models - Yao 

(2:40-3:55)

CSOR 4231 Analysis of 
Algorithms - Stein (4:10-

5:25)

IEOR E4004 
Recitation (4:00-

5:00)

IEOR E4004 
Recitation (6:00-

7:00)

IEOR E4709 Data Analysis for Financial 
Engineering - Kou (2:40-5:10)

IEOR E3608 
Recitation (7:00-

8:00)

IEOR 8100 Topics in IEOR - 
Whitt (4:10-5:25)

IEOR  6711 Stochastic 
Models I - Sigman (7:10-

8:25)
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