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President’'s Message

There continue to be a number of opportunitied-foim members to gather, to
present the results of recent projects, or to atiser “talk shop” with fellow
simulation professionals. That includes the upegriNFORMS Conference
on O.R. Practice that starts near the end of Apiancouver, which contains
some interesting-looking invited talks about apgtiiens that make great use of
simulation.  Another workshop, the I-Sim Researclork8hop, will be
focusing more on research issues at the intersectficsimulation modeling
and analysis in and of itself, and the decisionimgcontexts that may make
special demands upon simulation modeling. Thatkslwp, to be held in
Fontainebleau France, ends just in time to allomafflight to Puerto Rico for
the INFORMS International Conference. Each of ¢hegportunities provides
a great networking opportunity, and a way to stearé learn about ways that
simulation is being used in a variety of applicati@reas, including
manufacturing, health care, quality managemenk nmnagement, supply
chains and financial engineering. If you wouldelito participate in these,
Mike Kuhl is organizing the program for the INFORNI8ernational, and the
upcoming INFORMS Fall Conference. Please contagtifnyou would like
more information about the I-Sim Research Workshdpanks go to Raghu
Pasupathy and Peter Welch for providing links testh and many other
simulation events for our mutual benefit at the iMSWWW site,
http://www.informs-sim.org/conf.html

Those future events follow the recent and succe28i6 Winter Simulation
Conference that was held in Monterey, Californiehe conference was very
well attended. In addition to the usual preseotsti there was a larger than
usual poster session, which allowed for a lot aénaction discussion about
recent simulation applications and methodologyywali as an innovation for
the PhD Colloquium. This year, the I-Sim PhD Cgllmm became jointly
sponsored by I-Sim and our friends from ACM SIGSIMnother innovation
to the Colloquium were new Best Student Paper Aw/éwd the top operations
research/management science-focused presentatioh,thee top computer
science-oriented presentation. WSC '06 also afféine opportunity to present
the Outstanding Publication Award to Seong-Hee Kiustin Boesel, and
Barry Nelson. You can read more about these awaettsv. In terms of
broader INFORMS recognition, congratulations are ti Pierre L’Ecuyer,
who was elected in 2006 to be a Fellow of INFORMS.

Continued on Page 3
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Editor’'s Corner

Welcome to the Spring issue of the INFORMS SimalatiSociety
Newsletter. After a long winter, spring is finalgre!

This newsletter celebrates the accomplishmentsusfin) Boesel, Barry
Nelson and Seong-hee Kim, winners of the societgigstanding
publication award. We have included in this newisted very nice picture
of them with the award committee chair Peter Hdas.ear’s call for
nominations for several prestigious awards carobed in this newsletter,
if you'd like to nominate someone.

The society’s first research workshop will takegelan France this July at
the Fontainebleau, France campus of INSEAD. The¢hef the workshop
is “ Simulation for better decisions in an uncertain ldidrl have seen the
tentative program. It looks very exciting.

Finally, 1 would like to thank all the members fgour contribution and
support for the newsletter. | hope that this netiesiecan continue to be a
platform for the I-Sim to pass around the informatand share their good
news and experiences.

Jeff

Please pass along printouts of the newsletter to friends

and colleagues, or let them know about the INFORMS

Simulation Society World Wide Web page. You'll get
more than just a newsletter. Its URL is

http://www.informs-sim.org/

This web page is designed to be a general souroggamation and WWW links for
the simulation community, with a particular focus society interests and activitie
There are often additional special items, sucW&C’'06,and upcomingNFORMS
conferences.

o7

INFORMS Simulation Society Newsletteis published in the Spring and Fall of each yearthe INFORMS Simulation Society.
Membership in theSimulation Societys independent of membership linstitute for Operations Research and the Manage
Sciences The annual membership fee for NNFORMSmembers is $20.00NFORMSmembers may join for $10.00. The fee
students and retired members who are also memb&&ORMSis $5.00.

To join, call 1-800 4 INFORMS (from the USA) or (+1)(418%0-0300 (from outside the USA). Or point your wedowser tohttp://www.informs-
sim.org/join.html Or contact the secretary, Nilay Argddis address information appears on the front cd®kease pass along this announcement to «
who might be interested in joining. POSTMASTER:n8address changesltéFORMS Simulation Society Newslette901 Elkridge Landing Road, Su

400, Linthicum, MD 21090.

INFORMS Simulation Society Newslett © 2007 The Institute for Operations Research aedManagement Sciences. All rights reserved.
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INFORMS Simulation Society Treasurer’'s Report

Seong-Hee Kim

April 4, 2007
Net Worth 2006 Cash Flow Report
December 31, 2006 January 1, 2006 ~ December 31, 2006
ASSETS INFLOWS*
Cash and Bank Accounts Additional Dues Income * 5,000.00
INFORMS Account Available 22,375.50 (June 30, 2006 ~ September 30, 2006)
INFORMS-CS Checking 5,842.35 '05 WSC Surplus 4,500.00
INFORMS Account (Deferred dues for 2007) 00o. Contributions .00
TOTAL ASSETS Interest Incomes* .00
TOTAL INFLOWS 9,500.00
LIABILITIES OUTFLOWS
Outstanding Checks 3,400.00 Award Expense 38.25
INFORMS Reception 264.04
WSC'06 Reception 1,467.22
NET WORTH 24,987.85 '06 Ph.D. Colloquium 2,200.00
' CUMW Awards 200.00
Headquarters Account funds are held by thNFORMS office: 901 , . o
Elkridge Landing Road; Suite 400; Linthicum MD 2002909. Checking gi?nal:t?éingmgisgbl'cat'on Award 388%80
account funds on deposit with Bank of America, 1ght Street, Baltimore Web Page Maintenance 1 260 00
MD 21202 (checking account number 003936322008). Check Book Reorder 3200
TOTAL OUTFLOWS 6,201.51
NET CASH FLOW 3,298.49

* Deferred dues for 2006 are funds received butleaome available only
on January 1, 2007 and are therefore not countethedntotal inflows.
Interest income from the account heldlHFORMS headquarters is not
calculated until the end of the calendar yearerbgt income for 2005 was
$192.73. Dues income reflects actual receipts tBARMS office until
9/30/06. For the entire calendar year 2005, thveas $5,762 in dues
revenue.
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President’'s Message Continued

With the award of the Outstanding Publication Award
Seong-Hee Kim has joined the Awards committee for
next year, joining Paul Glasserman (chair) and rPete
Haas. This year's Lifetime Professional Achievemen
Award committee is chaired by Jack Kleijnen, who is
joined by George Fishman and new member Keebom
Kang. The Outstanding Service Award Committee is
Dave Goldsman (chair), Barry Nelson and Deb
Sadowski. | hope that you will think carefully alhio
nominating a colleague that is eligible for onetwse
awards (so that we can keep these dedicated vehsnte
busy!).

At WSC, | mentioned that I-Sim was approached by
the INFORMS Computing Society to see if there is
interest in the joint development of a WWW-based
“Simulation Glossary.” They have already developed

L 4

a “Mathematical Programming Glossary,” which is
available at
http://glossary.computing.society.informs.orgA few
individuals expressed some interest in getting
involved, but more volunteers would be required/éf
were to engage in such a significant undertaking
Please contact me if you would be interested itirget
involved in such an undertaking.

These are just some of the opportunities to becom
more involved in I-Sim. The I-Sim WWW site lists a
number of other activities and committees. If you
would like to become more involved, please contac
me or one of the other officers.

-- Steve Chick
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Secretary’s Corner

| would like to start off by thanking all of our mders * Volunteer leadership opportunities.

who have renewed their memberships for 2007.

According to our latest membership list, more thaff  To renew your INFORMS and I-Sim memberships, visit
of our (approximately 600) members have reneweinl thehttps://renew.informs.org/

memberships. For the remaining half, 1 would like t If you are only interested in renewing your I-Sim
remind some of the great benefits that come witH-an membership, please visit

Sim membership: http://www.informs-sim.org/join.html

* $150 discount off the regular non-member | would like to also invite all our members to take
registration fee to WSC. moment and visithttps://renew.informs.orgfo update

* Bi-annual electronic newsletter. their membership profiles. It is important for eshave

*  Awards: Outstanding Publication, Distinguished the most up-to-date contact information of our merab
Service Award, and Lifetime Professional for the best possible service.

Achievement Award.
* Monthly list serve announcements containingicait

information for the simulation community. Thanks for supporting I-Sim!
* Network with great people with an opportunity to
make a positive contribution to the profession. Nilay Tanik Argon

o
v
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Ph.D. Colloguium

Young-Jun Son

The Ph.D. Colloquium at the 2006 WSC in Montereyopportunity to have their papers considered forrbe
was a great success, with 22 participants from rfeyst [-Sim/ACM-SIGSIM Best Student Paper award. Two
Denmark, Germany, Italy, Norway, South Africa, winners have been selected based on their paperthan
Sweden, the United Kingdom, and the United StatesColloquium presentations. The best computer science
Topics ranged from Bioinformatics, Portfolio focused paper was given to Geng Deng at Univedfity
optimization, to disaster management. Michael Feega Wisconsin in the US, and the best OR/MS-focuse@pap
thoughtful advice and comments in his keynote asidre was given to Georgina Hughes at University of
during the Ph.D. luncheon. The following supportswa Southampton in the UK.

provided for the participants: 1) $100 reimbursenien

the conference registration from the General Cbéir - .

) : . The 2007 Colloguium promises to be an equally-
]\CNSCZthG,INE)OIé:I\c;IrgleSmenltatr.y oge-yeflr. m%mgertsr?'pexciting opportunity for Ph.D. students to predéeir
Ar\%T/I/SIéSIM :jmu a |o|_n otC|e 3|/ ar;] ) € work to the public. Stay tuned for further detailsbr

-Sponsored complimentary iuncheon. more information, contact Ph.D. Colloquium co-Chair

Victor Chan at chanw@rpi.edar Simon Taylor at
gimon.Tavlor@brunel.ac.uk

In addition to the presentations, Poster Sessiod, a
complementary luncheon, students have had th
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The Puzzle: Unbiasedness with a Grain of Salt
Raghu Pasupathy

Let the random variable X have a Poisson distrduti Pr{X =0} =e’ . Construct an unbiased estimator for
with unknown parameter/ . We thus know that (Pr{X _0})2
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INFORMS Simulation Society Business Meeting
2006 INFORMS Annual Meeting

Pittsburgh, PA

November 5, 2006

By Shane Henderson for Nilay Argon, Secretary

Mike Kuhl, Vice President of the Society, calleceth Leyuan Shi stated that there will be an outstandin

meeting to order at 6:18 pm. publication award this year.
Each person at the meeting introduced themsehasdn
and affiliation). Barry Nelson gave an update on the Winter Simutatio

Conference (WSC) 2006 as our liaison to the WSC

Mike Kuhl gave the Vice President's report. Heboard (with Doug Morrice). He advertised some key
reviewed the simulation society sessions at theeatir features of this year's conference. He explainad ttie

meeting, then mentioned the upcoming INFORMSWSC had reached a working capital target that essur
Practice meeting, which will be held in Vancouver,the financial security of the conference as of 2005
British Columbia, Canada April 29 — May 1, 2007. conference. Any funds above that target were retlitn
the sponsoring societies. I-Sim received $8,50@tGth

INFORMS$4’OOO can be viewed as seed money that the socie

h Paid to WSC. WSC does not anticipate requesting see

money in the future.

Shane Henderson briefly described the
Simulation Society Research Workshop that will b&l
in Fontainebleau, just south of Paris, France Jul;

2007. He requested session/talk proposals be cemtet , :
of the organizers. Mike Kuhl then described theMike Kuhl gave an update for the Committees on

upcoming INFORMS International meeting in PuertoYnderrepresented Minorities and Women, and the Phl
Rico July 8-11, 2007. Colloquium at the WSC, for Theresa Roeder anc

Young-Jun Son, respectively. Corporate sponsorghip

Mike Kuhl then gave the Secretary's report for fila P€iNg sought. Michael Fu will address the colloguiu
Argon. The society has about 525 membersParticipants this year at a complimentary lunchicilis
sponsored by ACM/SIGSIM and there will be a student

Seong-Hee Kim gave the Treasurer's report. Theegoci Paper award.

is in very good financial health, partly becausa good
WSC’05 return. (See below for details on this from
Barry Nelson).

Jim Wilson gave an update from the Communication:
Committee. The website will be overhauled in th&tne
few months. The website has received approximé&ely

Journal reports were then given by Michael pyhits per day over the last 9 months. Please segyd ar

(Management Science), Shane Henderson (Operatiof¥99€stions for the website to Jim.

Research), Susan Sanchez (INFORMS Journal on . _
Computing), and Jim Wilson (ACM TOMACS). In There were no reports from the Membershlp Committee
addition to general statistics on submissions ethegre D0Ug Samuelson asked whether the society has ar
some news items. Susan Sanchez stated that DaJfformation on the number of under-representec
Kelton is stepping down as editor-in-chief of the Minorities and women in the membership. This dags n
INFORMS Journal of Computing, and that EnveraPPearto be known.

Yucesan is joining as an associate editor. Jim &Nils _ i

said that ACM TOMACS should receive a decision onMikeé Kuhl gave an update on the Simulation Glossary
whether it will be included in ISI within the neg Froject. Steve Chick is looking for volunteers.

weeks, and he expected a positive outcome. He also i

reported that the special issue of TOMACS in hapfor | "€ré was no other new business.

Perwez Shahabuddin should appear in April of 2007, , i
The meeting adjourned at 6:46pm.
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harvesting, email addresses have been disguised. To get the
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Bahar Biller

Ron Billings
Martha Centeno
Chun-Hung Chen
Russell Cheng
Sam Ehrlichman
Reng Chew Er
John Fowler
Michael Fu
Nirmal Govind
Shane Henderson
Maarten Hendriks
Seong-Hee Kim
Ger Koole

billerb<of>andrew.cmu.edu
ron.billings<of>isye.gatech.edu
centeno<of>fiu.edu
cchen9<of>gmu.edu
rchc<of>maths.soton.ac.uk
seb2<of>cornell.edu
isecep<of>nus.edu.sg
john.fowler<of>asu.edu
mfu<of>rhsmith.umd.edu
nirmal.govind<of>intel.edu
sgh9<of>cornell.edu
m.p.m.hendriks<of>tue.nl
skim<of>isye.gatech.edu
koole<of>few.vu.nl

Loo Hay Lee
Roberto Lu
Sharif Melouk
Doug Morrice
Barry L. Nelson
Szu Hui Ng

Alba N. Nunez
Raghu Pasupathy
Mateo Restrepo
Susan Sanchez
Leyuan Shi
Ramki Sundaram
Ali Tafazzoli
Hong Wan

Jamie Wieland
Jim Wilson

Huiju Zhang

iseleelh<of>nus.edu.sg
roberto.f.lu<of>boeing.com
sharif.melouk<of>afit.edu
morrice<of>mail.utexas.edu
nelsonb<of>northwestern.edu
isensh<of>nus.edu.sg
alba.n.nunez<of>hotmail.com
pasupath<of>vt.edu
mateo<of>canu.cornell.edu
ssanchez<of>nps.edu
leyuan<of>engr.wisc.edu
rsund001<of>fiu.edu
atafazz<of>ncsu.edu
hwan<of>purdue.edu
jwieland<of>purdue.edu
jwilson<of>ncsu.edu
huizhang<of>rhsmith.umd.edu
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INFORMS Simulation Society Business Meeting
WSC'06

Monterey, CA
December 5, 2006

By Hong Wan for Nilay Argon, Secretary
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Stephen Chick, President of the Society, called th&tephen Chick gave the Secretary’s report on beffalf
meeting to order at 5:18pm. Nilay Argon. The society has 570 members as o
Each person at the meeting introduced themsehasdn November 2%, 2006, and the society has a diverse mix.
and affiliation).
Seong-Hee Kim gave the Treasurer's report. Th
Stephen Chick thanked the council and committees fdinancial situation is very healthy.
their excellent work. Young-Jun Son announced the |
SIM/ACM-SIGSIM best student paper awards winnerslournal reports were then given by Michael Fu
and presented certificates to all PhD colloguium(Management Science), Shane Henderson (Operatiol
participants. He thanked Theresa Roeder and Jaek ChResearch), Susan Sanchez (INFORMS Journal o
for their organization efforts. Computing), and Jim Wilson (ACM TOMACS). In
addition to general statistics on submissions,\8filson
Mike Kuhl gave the Vice President’s report and madeannounced that ACM TOMACS has been accepted b
announcements of the upcoming meetings. Shankl and will be included starting January 2007m J$
Henderson commented on the 1st INFORMS Simulatiomeappointed as the Editor-in-Chief for ACM TOMACS.
Society Research Workshop focusing on simulation irChristos Alexopoulos encouraged colleagues to subm
decision making in France, and Russell Bartonpapers to the IIE Transactions.
commented on the 2007 WSC meeting in Washington
DC. Russell Barton also announced a call forBarry Nelson gave an update on the WSC finances. Tr
nominations for a special 40th anniversary sesttiabh ~ WSC Board returned $8,500 to each of the sponsorin
will be held at the WSC'07. In this session, a pankk  societies from the surplus of WSC '05. This may be
discuss twelve influential papers from WSC’'s fourconsidered to consist of I-Sim's $4,000 seed mquhasy
decades. Nominations should be sent to the sessi@n$4,500 return. WSC does not anticipate requestiryg
chair, Nilay Argon (E-mail: nilay@unc.edu), by seed money in the future. He confirmed that theHEE
February 28, 2007. Computer Society dropped the sponsorship for WSC
The decision had nothing to do with the quality aimel
financial situation of the conference.
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C. H. Chen

Theresa Roeder gave an update on the Committee 8feve Chick
Underrepresented Minorities and Women (CUMW).LiELyggfer;
The committee is pursuing funds from industry. ThiSygjirce Demers
year one award was presented and the recipieih@E  Geng Deng

Yavari of UC Berkeley. Simon Doherty
Sam Ehrlichman

Stephen Chick gave an update on the simulatio%g?m':;zgﬁgeéhosh

glossary project and asked the audience to takeladt  pave Goldsman

the proposal and volunteer to work on the project. Murat Gunal
Peter Haas

Jim Wilson gave the Communication Committee’sg“"“”eHHe“‘]'erson

report. He commented that the I-Sim website hagigoo,,-Y o7 .

traffic. He encouraged people to work with the georgie Hughes

committee to improve the society’s website, esplgcia Beate Jahn

the Simulation Links and Information section, aheé t Keebom Kang

Society Information section. Sujin Kim
Yun Bae Kim

L Jack Kleijnen
Dave Goldsman commented that no nominations wergagmar Kohn

received for the Distinguished Service Award. Jackwvichael Kuhl
Kleijnen gave a report on the Lifetime ProfessionalBrett Laboo
Achievement Award. He noted that no new nominationsﬁ_"se;'—eyLO'O'OI
were received this year, and committee did not sado %2 "\ ~*°
mak_e an award based upon a nomination from ave Morton
previous year. Hence no award was presented this ye Marvin Nakayama
Barry L. Nelson
Peter Haas presented the I-Sim 2006 Outstandingcott Nestler

Simulation Publication Award to Justin Boesel, Sgon >tePhan Onggo
Raghu Pasupathy

hee Kim, and Barry Nelson, for "Using Ranking andpejgard Reaubenheimer

Selection to 'Clean up' After Simulation Optimipau;"
Operations Research 51(5), 2003.

Theresa Roeder
Kim Bang Salling
Susan Sanchez

During the new business session, Jim Wilson anreming P2l Sanchez
Robert Sargent

that Pierre L'Ecuyer was elected an INFORMS fellow. 1o schriber
Lee Schruben

Jeff Smith
Yong-Jun Son

The meeting adjourned at 6:00pm

Attendees : In the interest of preventing email address
harvesting, email addresses have been disguised. To get the
true email address, replace <of> with @.

Luciano Brandao
de Souza

Kirk Stork

Laurel Travis
Shing Chih Tsai
Paola Vercesi

Christos Alexopoulos
Bruce Ankenman
Russell Barton

christos<of>isye.gatech.edu
ankenman<of>northwestern.edu
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Virginia Bedford vbedford<of>cmu.edu HO”Q Wa_m
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Jim Calvin calvin<of>nijit.edu Russell Wooten
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Enver Yucesan
Huiju Joy Zhang

Wai Kin (Victor) Chan chanw<of>rpi.edu

Durai Sunduramorthi

cchen9<of>gmu.edu
stephen.chick<of>insead.edu
terry.cryan<of>informs.org
ruth.davies<of>wbs.ac.uk
demers<of>u.montreal.ca
geng<of>cs.wisc.edu
srd204<of>soton.ac.uk
seb2<of>cornell.edu
tfletcher<of>alionscience.com
ghoshs<of>us.ibm.com
sman<of>gatech.edu
m.gunal<of>lancaster.ac.uk
peterh<of>almaden.ibm.com
sgh9<of>cornell.edu
gary<of>referentia.com
mhsieh<of>nccu.edu.tw
G.R.Hughes<of>soton.ac.uk
beate.jahn<of>i-med.ac.al
kkang<of>nps.edu
sujin<of>purdue.edu
kimyb<of>skku.edu
kleijnen<of>uvt.nl
dk103<of>uni-rostock.de
mekeie<of>rit.edu
blaboo<of>nps.edu

leydold<of>statmath.wu.wien.ac.at

iseleelh<of>nus.edu.sg
john.miller<of>afit.edu
morton<of>mail.utexas.edu
marvin<of>njit.edu
nelsonb<of>northwestern.edu
snestler<of>rhsmith.umd.edu
s.onggo<of>lancaster.ac.uk
pasupath<of>vt.edu
bwihr<of>puk.ac.za
tmroeder<of>sfsu.edu
kbs<of>ctt.dtu.dk
ssanchez<of>nps.edu
pjs<of>alum.mit.edu
rsargent<of>syr.edu
schriber<of>umich.edu
schruben<of>ieor.berkeley.edu
jsmith<of>auburn.edu
son<of>sie.arizona.edu
dxs7400<of>omega.uta.edu

l.brandao<of>lancs.ac.uk
kirk<of>stork.name
Itravis<of>vt.edu
s-tsai<of>nwu.edu
paola.vercesi<of>ieee.org
hwan<of>purdue.edu
jwieland<of>purdue.edu
jwilson<of>ncsu.edu
russell.wooten<of>dhs.gov
e.yavari<of>berkeley.edu
enver.yucesan<of>insead.edu
huizhang<of>rhsmith.umd.edu
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2007 INFORMS Conference on OR Practice
April 29 — May 1, 2007

Vancouver, British Columbia, Canada
Mike Kuhl

The Annual INFORMS Conference on OR Practice willpractitioners in all application areas, and acadsrthat
be held in Vancouver, British Columbia, Canada onare interested in practice-oriented OR. Featurethef
April 29-May 1, 2007. Comprehensive information is conference will be the Edelman Award Competititre t
available atttp://meetings.informs.org/Practice0The  Young Researcher Roundtable, and the INFORMS
conference is particularly targeted to analyticProfessional Colloquium.

o o
\ 4 \ 4

INFORMS 2007 International Meeting — Puerto Rico

Mike Kuhl
I INFORMS Intermational Puerto Rico 2007 |
H JULEY &8, 20007
I Westin Rio Mar Beach Resort & Spa
- DIIFRTN RICN
n e ormational FULINIUV NiLvwv

The INFORMS 2007 International Meeting will be held schedule of the program will be available soon @lon
July 8-11, 2007 in Puerto Rico. The INFORMS with other detailed information about this confererat
Simulation Society will have a sponsored sessiorttp://meetings.informs.org/PuertoRico2007/index.ht
organized by Chun-Hung Chen and John Shortle. The

A g

INFORMS 2007 Annual Meeting — Call for Simulation Society

Sponsored Sessions
Mike Kuhl

P
v

The INFORMS 2007 Annual Meeting will be held in
Seattle, Washington on November 4-7, 2007. The ¢hem
for this conference is, “The Spirit of Technologyhis

is an excellent opportunity to share your work with
others in the field.

The INFORMS Simulation Society is sponsoring a
cluster of sessions on simulation. To organizessieas,
please contact Mike Kuhl niekeie@rit.edy The
deadline for abstract submission is May 15, 2007.

For additional information on this meeting, please
the following website:
http://meetings.informs.org/Seattle07/index.html
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INFORMS Simulation Society Research Workshop
“Simulation for Better Decisions in an Uncertain World”
July 5-7, 2007

INSEAD

Fontainebleau, France
Mike Kuhl

The INFORMS Simulation Society Research

Workshop is a new forum for researchers to exchange Paul Glasserman Columbia University, Sensitivity
ideas and results and to discuss new developmetie i Estimation in Financial Engineering and Risk
simulation of stochastic process and discrete-event Management”

systems. Thérst workshop will be held in July 2007 at Paul Kleindorfer, Wharton and INSEAD,
the Fontainebleau, France campus of INSEAD. The "Challenges in Validating and Implementing Large-

theme of the first Workshop isStmulation for better
decisions in an uncertain world” The goal is to bring

together leading researchers working in a varidgty o

theoretical, empirical, application and implemeiotat

Scale Simulation Models to Inform Strategic Decisio
Making"

Barry Nelson, Northwestern University,Industrial
Strength COMPASS for Optimization via Simulation”

domains in order to reflect on a common theme: How Tony O’Hagan, Sheffield University,"Simulation

can simulation most effectively support better and Uncertainty”

decisions? Lee Schruben University of California at Berkeley,

" Modeling for Analysis"

The keynote speakers for the workshop are:
Additional information about the research workshep
available athttp://www.insead.edu/issrwif you have
guestions, please contact Steve Chick or Enver dite
at SimConfO7@insead.edu

o o
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Society Sponsors Under-Represented Minorities and Women
Jesus Jimenez

The Committee for Underrepresented Minorities andCommittee will be accepting applications for
Women (CUMW) was pleased to sponsor onesponsorship for the 2007 WSC in Washington, DCr Fo
participant at the 2006 Winter Simulation Confeeent more information, contact Jesus Jimenez a
Monterey, CA. The recipient is Elham Yavari fron€U jesus.jimenez@txstate.edu

Berkeley. Congratulations, Elham! This fall, the
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2007 Winter Simulation Conference
December 9-12, 2007

Washington, D.C.
Mike Kuhl

WSC '07 marks the 4D anniversary of the Winter which a simulation practitioner presents a modeling
Simulation Conference. WSC '07 will be held at iM¥  analysis problem that arose in a recent projeghadel
Marriot Hotel on Pennsylvania Avenue in Washington,of 2 or 3 simulation experts comment and provides
D.C. on December 9-12, 2007. guidance. The practitioner responds, after whicé th
session is opened to the audience for Q&A anc
WSC '07 features a comprehensive program rangingomments. Also added are the 40th Anniversar
from introductory tutorials to state-of-the-art @asch  Landmark Paper Sessions which include talks on th
and practice. The conference includes studenmost influential papers from the first 40 yearstoé
presentations, exhibits, training sessions by softw Conference.” littp://www.wintersim.or
vendors, business meetings for professional sesieti
and software user groups, and a general receitionil To submit a paper or for additional information abo
also feature the newly designed "Clinic Sessioms" i WSC 07 visit http:MAvww.wintersim.org

o o
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Solution to the Puzzle
Raghu Pasupathy

If the estimatord(X) is to be unbiased, it should satisfy one would probably guess thaf’ should be very close

¥ adxe’'rr ., to zero, but our unbiased estimator givesllisThe

Eld(X)1 = o X € alternative estimator’ (X) = Max (d(X),0) is biased,
thus implying that but clearly better tham/(X) because it is sometimes
¥ dx)/* o closer to € than d(X) , but never farther. The

—~ X maximum likelihood estimator o&* happens to be

-2X

We conclude that the estimatd(X) =(-1)*. Not only € and biased.
is d(X)=(-1)* an unbiased estimator ef*, it is the

only unbiased estimator @2’ This puzzle has been adapted from [1].

This example serves to explain Why References
unbiasedness should be taken with a grain of Isalan

sometimes give us poor estimators — the parameeter [1]  J. P. Romano and A. F. Siegébunterexamples
to be estimated is always positive, but its unldasein Probability and StatisticaVardsworth &
estimator(- 1)* is - 1 wheneverX is an odd number! Brooks/Cole, Belmont, CA., 1986.

Also, if X is very large and an even number, 28,

10
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Report on the Stochastic Models and Simulation Department for

Management Science
Michael Fu, Departmental Editor, February 28, 2007

Department’s Editorial Objective$Ve are interested in and 68 days for resubmissions; 64% of new subnmissio
innovative modeling and methodological contribuion and 60% of resubmissions were decided within 9Gday
that have relevance to the current theory and igaof and 86% of new submissions and 100% of
management science, or have potential to be releman resubmissions were decided within 180 days.
the future. A more detailed statement may be foaind
http://mansci.pubs.informs.org/statements.html#siet  Associate Editors
ic Rene Caldentey, New York University

Hong Chen, University of British Columbia
Submission Manuscripts must be submitted online atSandeep Juneja, Tata Institute of Fundamental Regsea
http://mc.manuscriptcentral.com/ms Ger Koole, Vrije University of Amsterdam

Steven Kou, Columbia University
Manuscripts submitted to the department prior t0620 Leslie Servi, MIT Lincoln Laboratory
are being handled by Wally Hopp, the Editor-in-Ghie Enver Yicesan, INSEAD
with the exception of those papers having co-asthor
affiliated with Northwestern University, which | am
handling.

Michael Fu
Decision & Information Technologies Department
Robert H. Smith School of Business
University of Maryland
3 College Park, MD 20742-1815
5 E-mail: mfu@rhsmith.umd.edu
Phone: (301) 405-2241
FAX: (301) 405-8655

According to the statistics for the department cideap
by the Managing Editor, Betty Martin, for the eatyear

of 2006, there were 38 new submissions and 2
resubmissions. There were 49 decisions made:
acceptances, 23 rejections, 21 revisions requested.
For the papers that | handled as Department Edher,
mean response time was 60 days for new submissions

L 4
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Report on the Simulation Area for Operations Research
Shane G. Henderson, Operations Research Simulatiea Editor Feb 26, 2007
Activity in the Simulation Area of Operations Resgda(Sep 23, 2006 to Feb 26, 2007)

For the period specified, there were 6 new subnssi and applications that advance the knowledge an
and 1 resubmission. There were 4 rejections and Bractice of simulation. In addition to the tradita
revise-and-resubmit decisions. research areas, we welcome contributions that dpvel

the interface of simulation with other methodol@gic
The Associate Editors in the Simulation Area areareas, e.g., optimization and applied probabilapd
Stephen E. Chick, Peter Haas, Tito Homem-de-Mellawith application areas, e.g., service industrielse i
and Seong-Hee Kim. And they are all still doing ahealthcare and financial engineering, manufactymgl
stunningly good job! business dynamics.

For prospective authors: Please submit papers electronically via the Manpiscr
The simulation area of Operations Research looks foCentral O.R. Web site
significant work in simulation modeling, methodojog (http://mc.manuscriptcentral.com/opre

11
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Report on ACM Transactions on Modeling and Computer Simulation
(TOMACS)

Jim Wilson, Editor-in-Chief, ACM TOMACS, March 807

Here is a summary of the editorial activities cf ®\CM  average turnaround time for papers submitted in6200
Transactions on Modeling and Computer Simulatiorwas 71 days, averaged over all rounds of reviewafior
(TOMACS) for the period January 1, 2006 -- Decembeipapers handled that year.

31, 2006:
From the ACM TOMACS Editorial Scope and Charter:
# Papers submitted: 78 The ACM Transactions on Modeling and Computer
# Papers accepted: 24 Simulation (TOMACS) provides a single archival
# Papers rejected: 43 source for the publication of high-quality reseasid
# Papers withdrawn: 1 developmental results in computer simulation. The

subjects of emphasis are discrete event simulatior
For the period January 1, 2007 -- March 4, 200@, thcombined discrete and continuous simulation, a$ agel

comparable statistics are: Monte Carlo methods. Papers in continuous simulatio
will also receive serious consideration if their
# Papers submitted: 10 contributions to modeling and simulation in genexad

# Papers accepted: 5 substantial. For more information on TOMACS, visit
# Papers rejected: 5
0

# Papers withdrawn: http://www.linklings.net/tomacs/

As of March 4, 2007, there were 21 papers in re\vaedd  on the Web.
10 papers were being revised by the authors. The

\ g
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Call for Nominations: 2007 Outstanding Simulation Publication Award

To recognize outstanding contributions to the satiah  are eligible for the award. Technical reports, agsle
literature, the INFORMS Simulation Society annually memoranda, working papers, theses, and disseratiol
sponsors an Outstanding Simulation Publication Awar are not eligible. Nominations for the award may be
Nominations for the award to be given in 2007 stioul made by anyone, including the author(s), but they m
be sent by October 1, 2007, to the Award Committe@ot be made anonymously.

Chair:
Nominations should include:

Paul Glasserman a. A copy of the written work, including all
101 Uris Hall bibliographical information (in the case of bootte
Graduate School of Business Awards Committee will obtain copies);
Columbia University b. A short statement suitable for reading at thardw
New York, NY 10027-6902 ceremony if the work is chosen; and
Tel: 212-854-8881 c. Any other information thought relevant by the
E-mail: pg20@columbia.edu nominator.

The other committee members are Peter Haas arlflgiven, the Outstanding Simulation Publication @

Seong-Hee Kim. will be presented at the Winter Simulation Confeeen
Washington, DC, December 9-12, 2007. A list of

Anyone is eligible to win the award. Journal adgl previous winners is available on the www site:

proceedings articles, books, book chapters, andttp://www.informs-sim.org/pubwinn.html

monographs copyrighted in 2003, 2004, 2005 and 2006

12
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Call for Nominations
Lifetime Professional Achievement Award INFORMS Simulation Society

The Lifetime Professional Achievement Award (LPAA) for the award, and the award may be given
of the Institute for Operations Research and thgosthumously. Nominations may be submitted by
Management Sciences (INFORMS) Simulation Societyanyone (including self-nominations), but they mapt n
is the highest honor given by the Society. Theppse be made anonymously. The nominator is responsile f
of this award is to recognize major contributionstie  offering evidence of merit. This should include:

field of simulation that are sustained over a pseienal

career, with the critical consideration being tl¢alt - A letter of nomination that includes a clear-cut,
impact of those contributions on computer simulatio comprehensive description of the nominee’s
Recipients of the LPAA include: Jack Kleijnen, Gger major contributions to the profession, with
Fishman, Robert Sargent, Tom Schriber, Alan Prmiske complete supporting documentation
and Julian Reitman. An individual’'s contributionsayn . At least three additional letters of endorsement
fall in one or more of the following areas: providing evidence of the significance and
magnitude of the nominee’s professional
- Contributions to research achievements
- Contributions to practice - The nominee’s complete current resume

- Dissemination of knowledge
- Development of software or hardware
. Service to the profession, Nominations for this award must be receivea later
. Advancement of the status or visibility of the fiel than September 1, 2007Send completed nominations,
including all supporting letters and documentation,
Given at most once a year, this award consists of He form of pdf files attached to a single e-mail to
plaque and reasonable travel expenses incurreddy t

recipient when attending the presentation ceremony. Professor Jack Kleijnen .
The presentation will be made at the 2007 Winter Chair of the LPAA Selection Committee
Simulation Conference to be held in Washington,.D.C E-mail address: kleijnen@uvt.nl

on Dec. 9-12, 200Anyone is eligible to be nominated

o
A g

Call for Nominations: WSC’07 Landmark Papers Session

L 4

To celebrate the 4D anniversary of the Winter

Simulation Conference (WSC), a special session Phone: 919-962-3834

honoring twelve influential papers from WSC's four Fax:  919-962-0391

decades will be held at the WSC’07. These papelis wi E-mail: nilay@unc.edu

be selected by a group of panelists, who will @lsgsent

and discuss the papers in two sessions at the WSC’0Any article published in the WSC Proceedings inrgea

The panelists are Pierre L’Ecuyer, Jim Henriksesxr$8 1967 through 2006 can be nominated. Nominations ca
Nelson, Susan Sanchez, James R. Wilson, and Davite made by anyone, including the author(s), buy the
Withers. Nominations for the papers should be #gnt may not be made anonymously.

April 6, 2007 to the session chair:

Nominations should include

Nilay Tanik Argon a. complete reference to the paper,

b. a brief statement explaining the influence of the
Department of Statistics and Operations Research paper to research, practice, or education o
University of North Carolina at Chapel Hill simulation.

205 Smith Building, CB#3260
Chapel Hill, NC 27599-3180

13
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2006 Outstanding Simulation Publication Award

Peter Haas

Unfortunately, few, if any, of these proceduresepfa
statistically valid guarantee that the system setbas
best is, indeed, the best (or very close to it)chSa
statement cannot be made, in general, becausellnot
systems will have been simulated. But one would a
least like to see a statement such as the followidg
the systems simulated, the one reported as best |
indeed, best, or very close to it, with confideatdeast
95%." Even this more reasonable statistical guarmrg
often elusive in practice. For example, real-world
practitioners, using the software available to theften
end up applying deterministic procedures that $efoc
the best system without explicitly taking uncertgimto

. , . account, and therefore cannot offer any kind of
(Left to right) Award Committee Chair: Peter Haas, statistical guarantee.

Barry L. Nelson, Seong-Hee Kim,

Justin Boesel The winning paper addresses this important prodgm

) _ o o showing how, after a search procedure has concjuded

literature, the INFORMS  Simulation Society Spossor g, arantee can be provided, irrespective of thechear
an Outstanding Simulation Publication Award. Joumaprocedure employed. In doing so, the authors deriv
articles, proceedings papers, books, and monographgyeral new procedures that, a priori, one might nc
copyrighted between 2002 and 2005 were eligible f%xpect to perform very well. They then prove the

this year's award. validity of those procedures and demonstrate thei

. ) effectiveness via a computational study.
On behalf of the award committee, Leyuan Shi, Paul

Glasserman, and myself, | am pleased to presest thjy the words of the nomination letter, “this pagera
years award to Dr. Justin Boesel (The MITRE thing of beauty.” It builds a bridge between sintigia-
Corporation), Prof. Seong-Hee Kim (Georgia Ins&taf  gptimization practice and theory, showing how oaa ¢
Technology), and Prof. Barry Nelson (Northwesterpaye the best of both worlds: your favorite search
University), for their paper entitled “Using Rangimand  rocedure coupled with a statistically valid corsitu.
Selection to ‘Clean Up' After Simulation Optimizatj”  The theory is elegant and well presented, theiseofear
which appeared in the journaDperations Research ang very accessible, and the contribution is ingpurt
during 2003. As a bonus, the paper offers the simulation-optatign

o ) S neophyte a very readable and intuitive overviewheaf
A fundamental problem in simulation optimizationt&s ey ideas in the area. Again quoting the nominatior

select the best-performing system (or systeMgtier, “it doesn't get better than this!” The Awar
configuration), where system performance is observe commitiee is therefore happy to honor this workhwit

only through stochastic simulation. A wide varigy  the 2006 Outstanding Simulation Publication Award.
optimization procedures are used in practice, wiith

clear agreement as to which procedure is best.

14
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Awards Committee Report

The Awards Committee is beginning to identify avgard
external to Informs that members of the INFORMS
Simulation Society would be eligible to apply forhe
Committee wants to raise members’ awareness of such
awards and encourage members to apply for these
awards or nominate others. The Committee is also
working on the identification of awards in areasenh
simulation is being applied in new ways.

The committee appreciates the fifteen responses we
received from our email solicitation for informatian
awards won by members of the Informs Simulation
Society. From these responses, we have been @ble t
identify a number of professional organizationsttha
grant awards to simulation research. Those sesiaind
examples of their awards are as follows:

1. ACM (Association for Computing Machinery)
a) Allen Newell Award - for bridging
computers and other disciplines
b) Paris Kanellakis Theory and Practice Award
— for theoretical developments used in
computing practice
2. IEEE (Institute of Electrical and Electronics
Engineers)
a) Harry Diamond Memorial Award — technical
contributions in government service
b) Richard Harold Kaufman Award -

. MORS (Military Operations Research Society)

a) Vance R. Wanner Award — for sustained
contributions to the military OR profession

b) John K. Walker Award — for technical
articles published in thehalanaxjournal

. NSF (National Science Foundation)

a) Presidential Early Career Awards for
Scientists and Engineers — for assistant
professors showing exceptional potential

b) Presidential Awards for Excellence in
Science, Mathematics, and Engineering
Mentoring — for serving as exemplars to
colleagues

. Operational Research Society (Great Britain)

a) Simpson and Hicks Awards — for young
researchers and practitioners

b) Beale Medal — for sustained contributions to
OR

. SAE International (Society dedicated to

Advancing mobility Engineering)

a) Elmer A. Sperry Award — for advancements
in the art of transportation

b) Russell S. Springer Award — for technical
papers related to mobility engineering

. SCS (Society for Computer Simulation)

a) Modelling and Simulation Hall of Fame
b) SCS Distinguished Lectureships

contributions in industrial systems In future newsletters, the Awards Committee plams t

engineering recommend a more diverse set of awards. If you ar
3. lIE (Institute of Industrial Engineers) aware of any awards that may be of interest to neesnb
a) Albert G. Holzman Distinguished Educator of the INFORMS Simulation Society, please notifyado
Award — for outstanding educators in IE Donohue at donohue@moore.sc.edu or Keebom Kang

b) David F. Baker Distinguished Researchkkang@nps.edu.

Award — for significant IE research
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Event Calendar
Raghu Pasupathy

Spring Simulation Multiconference 2007, Norfolk rfinia,
March 25 — 29, 2007. WWW:
http://www.scs.org/confernc/springsim/springsim@ritsgsim07.
htm

2007 Behavior Representation in Modeling and Sitira
(BRIMS) Conference, Norfolk, Virginia, March 26 8,2007.
WWW: http://www.sisostds.org/

INFORMS Practice Conference 2007: Applying Scietuctine
Art of Business, Vancouver, British Columbia, Caaa#lpril 29 —
May 1, 2007. WWWhittp://meetings.informs.org/Practice07/

IIE Annual Conference and Exposition 2007, Nashyill
Tennessee, May 19 — 23, 2007. WWhitp://www.iieannual.org/

The 18" IASTED International Conference on Modelling and
Simulation (MS 2007), May 30 — June 1, 2007, QueBamnada.
WWW: http://www.iasted.org/conferences/home-567.html

The European Simulation Interoperability WorkshBproSIW
2007), Genoa, Italy, June 18 — 20, 2007. WWW:

INFORMS Simulation Society Research Workshop,
Fountainebleau, France, July 5 — 7 2007. WWW:
http://www.insead.edu/issrw/

INFORMS International Puerto Rico 2007, PuertoRidy 8 —
11, 2007. WWWhttp://meetings.informs.org/PuertoRico07/

INFORMS-Sim News ¢ Spring 2007

Applied Probability INFORMS Conference, Eindhoven,
Netherlands, July 9 — 11, 2007. WWW:
http://appliedprob.society.informs.org/INFORMS200dex.htm|

2007 International Conference on Simulation of Semductor
Processes and Devices (SISPAD 2007), Vienna, Ajstri
September 25 — 27, 2007. WWWitp://www.sispad.org/

The IASTED Asian Conference on Modelling and Sintiola
(AsiaMS 2007), October 8 — 10, 2007, Beijing, ChMANW:
http://www.iasted.org/conferences/home-571.html

2007 IEEE International Conference on Data Minil@DM -
07), Omaha, NE., USA, October 28 — 31, 2007. WWW:
http://www.ist.unomaha.edu/icdm2007/

2007 IEEE/WIC/ACM International Conference on Web
Intelligence (WI - 07), Silicon Valley, United Sést, November 2
-5, 2007. WWW: http://www.cs.sjsu.edu/wiO7/wi/

2007 IEEE/WIC/ACM International Conference on Ikitgnt
Agent Technology (IAT-07), Silicon Valley, CA., USA
November 2 — 5, 2007. WWWittp://www.cs.sjsu.edu/wiO7/iat/

INFORMS Annual Meeting 2007, Seattle, Washington,
November 4 — 7, 2007. WWW:
http://meetings.informs.org/Seattle07/

Winter Simulation Conference 2007, Washington, D. C
December 9 — 12, 2007. WW\ittp://www.wintersim.org

901 Elkridge Landing Road
Suite 400
Linthicum, MD 21090
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