Mon, Jul 28 Session

08:45-09:00 Opening Ceremony (HH Auditorium)

09:00-10:00 Plenary Talk by Rohan Sawhney, Nvidia Corporation, Monte Carlo Methods in Com-
puter Graphics (HH Auditorium)

10:00-10:30 Coffee Break (HH Lobby)

10:30-12:30 Technical Session - Markov Chain Monte Carlo (WH 115)

12:30-14:00 Lunch Break (MTCC Commons)

14:00-15:00 Plenary Talk by Christiane Lemieux, U of Waterloo, Golden ratio nets and sequences
(HH Auditorium)

15:00-15:30 Coffee Break (HH Lobby)

15:30-17:30 Technical Session - Quasi-Monte Carlo, Part I (WH Auditorium)
15:30-17:30 Technical Session - PDEs and SDEs (WH 115)
17:30-19:30 Welcome Reception (HH Lobby)

Tue, Jul 29 Session

08:30-17:30 Registration Desk Open (HH Lobby)

09:00-10:00 Plenary Talk by Peter Glynn, Stanford U, Combining Simulation and Linear Algebra:
COSIMLA (HH Auditorium)

10:00-10:30 Coffee Break (HH Lobby)

10:30-12:30 Technical Session - Bayesian Methods (WH 115)

12:30-14:00 Lunch Break (On your own)

14:00-15:00 Plenary Talk by Roshan Joseph, Georgia Institute of Technology, Sensitivity and
Screening: From Monte Carlo to Experimental Design (HH Auditorium)

15:00-15:30 Coffee Break (HH Lobby)

15:30-17:30 Technical Session - Quasi-Monte Carlo, Part IT (WH 115)
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Wed, Jul 30

08:30-16:30
09:00-10:00

10:00-10:30

10:30-12:30
10:30-12:30
12:30-14:00

14:00-16:00
16:00-16:30

Session

Registration Desk Open (HH Lobby)

Plenary Talk by Veronika Rockové, U of Chicago, AI-Powered Bayesian Inference (HH
Auditorium)

Coffee Break (HH Lobby)

Technical Session - Simulation (WH Auditorium)
Technical Session - Sampling (WH 115)
Lunch Break (On your own)

Technical Session - Statistics (WH Auditorium)
Coffee Break (HH Lobby)

Thu, Jul 31
08:30-17:30
09:00-10:00

10:00-10:30

10:30-12:30
10:30-12:30
12:30-14:00
14:00-15:00

15:00-15:30

15:30-17:30
15:30-17:30

19:00-21:00

Fri, Aug 1

08:30-12:15

09:00-11:00
09:00-11:00
11:00-11:30
11:30-12:30

12:30-12:40

Session

Registration Desk Open (HH Lobby)

Plenary Talk by Uros Seljak, UC Berkeley, Gradient-Based MCMC Sampling: Meth-
ods and Optimization Strategies (HH Auditorium)

Coffee Break (HH Lobby)

Technical Session - Finance (WH Auditorium)
Technical Session - ML & Optimization (WH 115)

Lunch Break (On your own)

Plenary Talk by Nicolas Chopin, Institut Polytechnique de Paris, Saddlepoint Monte
Carlo and its application to exact ecological inference (HH Auditorium)

Coffee Break (HH Lobby)

Technical Session - Sampling (WH Auditorium)
Technical Session - SDEs (WH 115)

Early Career Dinner (Time Out Market, 916 W Fulton Market)

Session
Registration Desk Open (HH Lobby)

Technical Session - Simulation (HH 002)
Technical Session - Sampling and Markov Chain Monte Carlo (WH Auditorium)
Coffee Break (HH Lobby)

Plenary Talk by Michaela Szolgyenyi, U of Klagenfurt, An optimal transport approach
to quantifying model uncertainty of SDEs (HH Auditorium)

Closing Ceremony (HH Auditorium)
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