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Erwin Abbink holds an MSc in OR from the U of Gronin-
gen, The Netherlands. He is a business consultant within
the logistics department of Netherlands Railways.

Soohan Ahn earned a PhD in statistics from Seoul National
University, Korea, and is an assistant professor at the U
of Seoul. He participated in this work as a post-doc at
AT&T Labs with partial support from KOSEF (Korea Sci-
ence and Engineering Foundation). Subsequently he visited
the Institute of Mathematics and Applications (IMA) at the
U of Minnesota. His research interests are in queueing the-
ory, fluid flow models, large deviations, and applications to
telecommunications.

Srinivas Bollapragada is a senior operations researcher
at General Electric’s global research center (GEGRC) in
Niskayuna, NY. His research concerns business applications
of OR. He has led the development of several algorithm-
based decision-support systems for various GE businesses
and has published over 15 refereed articles. He earned a
PhD in operations management from Carnegie Mellon U,
master’s and bachelor’s degrees in electrical engineering
from IISc, Bangalore and IIT Madras. He received the Edel-
man (2001), Wagner (2004, 2002), and Nicholson (1996) final-
ist awards and a number of GE management awards. He
represents GE Research at the INFORMS Roundtable and
serves on the Edelman prize committee.

Simon Byers has a background in statistics but since joining
AT&T Labs has diversified into problems earlier in the anal-
ysis chain such as semi-structured data acquisition and pro-
cessing. He has also applied analytical techniques to prob-
lems in information security.

Kete Charles Chalermkraivuth is a financial analytics and
business system leader at GE Global Research. He is leading
the PROFITS project (portfolio risk optimization for invest-
ing tactical and strategic) in collaborating with Genworth
Financial and GE Asset Management. He is also working on
initiatives in capital allocation, credit-risk rating, and hedge
monitoring. He holds an MS in technology policy from Mas-
sachusetts Institute of Technology, an MBA in finance, and
a BS in engineering. He is a chartered financial analyst.

Michael C. Clark is the business program manager for
GE Global Research’s development of technology for GE’s
financial services business units. He assists them in defin-
ing and developing technological innovations for customer
prospecting, deal closing, servicing, risk management, and

customer retention. He previously was project leader on
multiyear research efforts on portfolio optimization. He
holds an MBA from the executive MBA program of the U
of Chicago. He also holds a BS in business administration
(accounting) and a BA in modern languages (Spanish) from
Kansas State U. He is a CPA.

John Deaton, vice president of insurance at GE Asset Man-
agement, is portfolio manager for Genworth Financial. His
responsibilities include developing investment strategy for
insurance products and managing investment portfolios for
life insurance products. He has 20 years experience in finan-
cial services; 14 years of that were in the insurance indus-
try, focused on asset liability management. He has been
with GE since 1994 as a vice president working on asset-
liability management in the investment department. Prior
to GE, he worked at Beneficial Corporation pricing retail
mortgages, hedging pipeline production, and securitizing
mortgage loans. He holds a bachelor’s in business adminis-
tration finance with a minor in accounting and a bachelor’s
in economics, both from the U of Delaware. He is also a
chartered financial analyst.

Tom Duffy is a managing director and head of strate-
gic business initiatives for the Merrill Lynch Global Bank
Group. He has over 20 years experience in the financial
services industry, primarily in the fields of credit analysis,
structured finance, capital markets, corporate finance, and
management strategy. He holds an MBA from New York U,
a BA from Gettysburg College, and is a chartered financial
analyst.

Matteo Fischetti is cofounder of Double Click sas in Padua,
Italy. He is also a professor of OR at the U of Padua.

Bernard Gendron was born in Montreal in 1966, the
youngest son in a family of five children; he has been mar-
ried since 2002 and has no children yet. In addition to his
passion for his work as professor at the U of Montreal, he
enjoys reading books and magazines dedicated to historical,
political, and socioeconomic issues. He is also a long-time
chess lover, although his work and other passions did not
allow him to pursue his career as an expert chess player (he
was once among the top Canadian junior chess players).

Manos Hatzakis is vice president of MS at Merrill Lynch,
where he has been involved in liquidity-risk management,
pricing analysis, portfolio optimization, and other applica-
tions. His prior experience includes petroleum-supply-chain
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modeling, airline-flight optimization, and revenue manage-
ment. He earned a PhD in OR at Wharton (U of Pennsyl-
vania), an engineering degree from the National Technical
U, Athens, Greece, and is a CFA charterholder and certified
financial risk manager.

Wenyue Hsu, CFA, is a vice president at Merrill Lynch
Bank USA. He has over 11 years experience in banking and
finance, including four years at Merrill Lynch. He holds a
PhD in physics from Harvard U.

Alan Kaplan is a partner in the consulting firm Unique
Technical Solutions, where he works on hardware and soft-
ware designs for industry and the military. He was a prin-
cipal member of the technical staff at AT&T Research Labs,
where he worked on wide area networks and on telephony
applications. Before that he spent nearly 30 years at Bell
Labs in both development areas and in the computer science
research center. He holds 20 patents. He earned a degree in
engineering science (physics) at the U of Rhode Island and
an MS in mathematics from the U of Michigan.

Lynn Kiaer is a senior mathematician at General Electric’s
Global Research Center. Her research interests are hybrid
optimization methods, including mathematical program-
ming, discrete algorithms, heuristic methods, evolutionary
algorithms, and simulation. She holds a PhD in applied
mathematics, an MS in OR, a BS in mathematics, and a BA
in French and political science.

Leo Kroon is a business consultant within the logistics
department of Netherlands Railways. He is also a professor
of logistics at Erasmus U Rotterdam, The Netherlands.

Russ Labe is director of the analytics and MS group at Mer-
rill Lynch. He has practiced OR/MS in industry for over
25 years, including 18 years at Merrill Lynch. He holds an
MEng degree in OR from Cornell U.

Bonnie Liao is a vice president in the Merrill Lynch MS
group. Her work at Merrill Lynch since 1998 has focused
on portfolio optimization, performance measurement, large-
scale database modeling, and evaluation of business strat-
egy. She earned a PhD in physics from the U of Houston
and an MBA in finance and CIS from Rutgers U. She is a
marathoner and enjoys hiking and canoeing.

Xiangdong (Sheldon) Luo is deposit pricing manager at
Merrill Lynch. He has practiced OR/MS in industry for over
15 years, including four years at Merrill Lynch. He holds a
PhD in economics, an MS in OR, and an MS in economics
from the U of Kansas.

John P. Murdzek is senior quantitative analyst for Gen-
worth Financial. He develops investment strategy for insur-
ance products and conducts research to improve quantita-
tive capabilities and methods. He has 14 years experience
in the financial services industry, almost all in investments

with the insurance industry. He has been with GE since
2000, working on asset-liability management in the invest-
ment department. Prior to GE, he worked at John Hancock
with similar responsibilities. He holds a BS in mathemat-
ics/actuarial science from the U of Connecticut. He is a fel-
low of the Society of Actuaries.

Walter Neeves is vice president and business develop-
ment actuary for Genworth Financial. He works with the
business-development team and business and corporate
experts to analyze opportunities and develop and vali-
date models for insurance and asset-management acqui-
sitions, alliances, and equity investments. He is based in
Stamford, Connecticut. He is an actuary with over 25
years experience in product development, capital mar-
kets, reinsurance, and investments. He led the PROFITS
project (portfolio risk optimization for investing tactical and
strategic) for Genworth Investments, led projects for GE
Financial Assurance’s capital markets group, and was vice
president of product development for fixed-life-insurance
products. Prior to that, he was an actuarial director for Pru-
dential Insurance Company of America. He holds a bach-
elor’s degree in mathematics from Duke U and is a fellow
of the Society of Actuaries and a member of the American
Academy of Actuaries.

Je Oh is a vice president of the analytics and MS group
at Merrill Lynch. He has practiced OR/MS in industry for
over 20 years, including eight years at Merrill Lynch. He
holds an MS in OR and statistics from Rensselaer Polytech-
nic Institute.

David Poole earned a PhD in statistics from the U of Wash-
ington in 1999 and joined AT&T Labs, Research the same
year. His research interests at AT&T include computer-
intensive statistical procedures, information mining in large
datasets, capture-recapture methods, network traffic analy-
sis, and the statistical use of simulation models.

V. Ramaswami is currently a senior technical specialist
in the statistics department of AT&T Labs, Research. He
earned an MSc in statistics and a PhD in OR from the U
of Madras, India and Purdue U, respectively. Coauthor of
Introduction to Matrix Analytic Methods in Stochastic Mod-
eling published by SIAM and ASA, he is credited with
several useful results in algorithmic methods in probabil-
ity such as the Latouche-Ramaswami algorithm and the
Ramaswami Recursion. He is a senior member of IEEE
and a member of INFORMS and IMS. He was an editor
of Stochastic Models and an associate editor of Management
Science.

Bernhard J. Scholz is a senior software architect and project
leader. He has worked at GE Research for over 17 years. His
past work has involved research in expert systems, hyper-
text/hypermedia, SGML, computer-based training, and
e-commerce applications. His research focus is architectures

D
ow

nl
oa

de
d 

fr
om

 in
fo

rm
s.

or
g 

by
 [

21
6.

73
.2

16
.1

05
] 

on
 1

3 
Ju

ly
 2

02
6,

 a
t 1

6:
19

 . 
Fo

r 
pe

rs
on

al
 u

se
 o

nl
y,

 a
ll 

ri
gh

ts
 r

es
er

ve
d.

 



Contributors
Interfaces 35(5), pp. 445–447, © 2005 INFORMS 447

for ontology-driven software. He holds a BS in computer
science from Siena College and an MS in computer science
from Rensselaer Polytechnic Institute.

Adeesh Setya is a director and responsible for asset/liabil-
ity management reporting and analytics for Merrill Lynch’s
US Banks. He has worked in various treasury functions for
the last 12 years. He holds an MBA from Columbia U and
is a CFA charterholder.

Steven A. Stoddard is a lieutenant colonel and an OR ana-
lyst at the Center for Army Analysis at Fort Belvoir, Vir-
ginia. His primary research activities are analyses of army
force generation, force structure, and unit-rotation policies.

Gerrit Timmer is one of the founders and CEO of ORTEC,
and he is a professor of OR at the Free U of Amsterdam,
The Netherlands.

David Toledano is a researcher in the physics of business
at GE Global Research, working with GE’s insurance and
health-care businesses to develop algorithms and tools for
managing processes. He has been at GE since 2002, after
consulting with McKinsey & Company for several years.
His background is in experimental physics.

Michiel Vromans recently completed his PhD thesis on rail-
way reliability at Erasmus U Rotterdam. He is a consultant
within ProRail, The Netherlands.

Lihua Yang is vice president of the analytics and MS Group
at Merrill Lynch. She has been working as a statistician
for over 12 years at various companies, including Merrill
Lynch, Citigroup, Prudential Financial, and Harvard U. She
has a master’s degree in statistics from the U of Wisconsin–
Madison.
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