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NOTES ABOUT AUTHORS 

Joseph D. Blackburn ("Optimal Control 
of a Single-Server Queue with Balking and 
Reneging") is Assistant Professor in the Grad- 
uate School of Business at the University of 
Chicago. During the 1972-1973 academic year 
he will be on leave as a Visiting Assistant Pro- 
fessor in the Graduate School of Business, 
Stanford University. He received a B.S. in 
chemical engineering from Vanderbilt Univer- 
sity, an M.S. in chemical engineering from the 
University of Wisconsin and a Ph.D. in opera- 
tions research from Stanford University. His 
present research interests include queueing 
optimization and inventory theory. Professor 
Blackburn is a member of ORSA and TIMS. 

Robert R. Britney ("The Determination of 
Partial Moments") is Professor in the School of 
Business Admninistration, University of West- 
ern Ontario. He received a B.Eng.Sc. in elec- 
trical engineering from the University of 
Western Ontario, an M.B.A. in production from 
Bowling Green State University and a D.B.A. 
in production from Indiana University. His 
papers have appeared in Proceedings of the 
American Statistical Association and Mathe- 
matics of Computation. His most recent paper is 
"Optimal Screening Plans for Nonserial Pro- 
duction Systems" in Management Science (May 
1972). Professor Britney's research interests 
have included Bayesian point estimation under 
nonlinear asymmetrical loss structures and re- 
gression and correlational analysis under 
conditions of asymmetrical quadratic loss 
functions. He is working on a project for fore- 
casting student enrollments in secondary 
school educational systems. He is a member of 
The Institute of Management Sciences, the 
Canadian Operational Research Society, the 
American Statistical Association, the Canadian 
Association of Production and the Inventory 
Control Society. 

R. Gordon Cassidy ("Solution of a Satis- 
ficing Model for Random Payoff Games") is a 
Senior Research Officer at the Ministry of 
State for Urban Affairs in Ottawa, Canada (on 
leave from Carnegie-Mellon University). He 
received a B.Sc. in mathematics from Acadia 
University and an M.A. and Ph.D. in mathe- 
matics from Dalhousie University. In the past 
he was a Research Scientist with the Defence 
Research Board, Canada, and an Assistant 
Professor of Urban Systems and Operations 
Research at Carnegie-Mellon University. He 
is the author of several papers in such publica- 
tions as the Journal of the Canadian Operations 
Research Society, Proceedings of the 5th Inter- 
national Conference on Operations Research and 
Management Science. He is presently doing re- 
search in game theory and the analysis of public 
service systems. Dr. Cassidy is a member of 
The Institute of Management Sciences, the 

Operations Research Society of America and 
the Canadian Operations Research Society. 

Andrew H. Y. Chen ("Portfolio Models 
with Stochastic Cash Demands") is Associate 
Professor of Finance and Operations Analysis 
in the School of Management, State University 
of New York at Buffalo. He received a B.A. in 
economics from National Taiwan University 
and an M.A. in economics and a Ph.D. in busi- 
ness administration from the University of 
California, Berkeley. He is the author of "A 
Model of Warrant Pricing in a Dynamic 
Market" in the Journal of Finance (December 
1970), "Valuation under Uncertainty" in the 
Journal of Financial and Quantitative Analysis 
(September 1967) and "The Optimal Portfolio 
Revision Policy" (with Jen and Zionts) in the 
Journal of Business (January 1971). His past 
research interests included valuation of stock 
options and dynamic portfolio management; 
he is currently investigating hedging strategies 
in stock options market, portfolio management 
with liquidity needs and the nonstationary 
process of stock price changes. Professor Chen 
is a member of the American Finance Associa- 
tion, the Western Finance Association and The 
Institute of Management Sciences. 

Ralph L. Disney ("A Matrix Solution for 
the Two Server Queue with Overflow") is Pro- 
fessor in the Department of Industrial and 
Operations Engineering at the University of 
Michigan. He holds a B.E., an M.S.E. and a 
Ph.D. in industrial engineering from The Johns 
Hopkins University. Professor Disney is the 
author of numerous papers in the field of ap- 
plied random processes theory. His present 
research lies in queueing network theory and 
its applications. He is a member of ORSA, 
TIMS, AAAS and AIIE and serves as Depart- 
mental Editor of Queueing Theory and Random 
Processes for Management Science and as an 
Editorial Board member of AIIE Transactions. 
Professor Disney is recipient of the AIIE 
David Baker Award for Distinguished Re- 
search (1972). 

Christopher A. Field ("Solution of a 
Satisficing Model for Random Payoff Games") 
is Assistant Professor of Mathematics at Dal- 
housie University. He holds a B.S. degree in 
mathematics from Dalhousie University and a 
Ph.D. degree in mathematics and statistics 
from Northwestern University. He is the 
author of "Random Payoff Games with Partial 
Information, One Player against Nature" in 
Revue Fran9aise d'Informatique et Recherche 
Operationnelle and "Two Stage Programming 
under Uncertainty" in Cahiers du Centre 
d'Etude de Recherche Operationnelle. In the past, 
Professor Field's research interests included 
methods of solution for random payoff games 
and design problems in regression analysis; he 
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is currently investigating partial information 
and adaptive methods in games and decision 
problems and satisficing criteria in one-stage 
and multi-stage decision procedures. Professor 
Field is a member of the Institute of Mathe- 
matical Statistics. 

Richard C. Grinold ("Mathematical Pro- 
gramming Methods of Pattern Classification") 
is Assistant Professor in the Graduate School 
of Business Administration of the University of 
California, Berkeley. He received a B.Sc. in 
physics from Tufts University and an M.Sc. 
and Ph.D. in operations research from the 
University of California, Berkeley. He is the 
author of "Continuous Linear Programming" 
in Journal of Math. Analysis and Applications, 
"Infinite Horizon Programs" in Management 
Science and "Steepest Ascent for Large Scale 
Linear Programs" in SIAM Review. Professor 
Grinold's past research focused on mathe- 
matical programming and optimal control 
theory; he is presently studying financial and 
manpower planning. He is a member of ORSA, 
TIMS and AEA. 

Albert G. Holzman ("Engineering Design 
Optimization under Risk") is Professor and 
Chairman of the Department of Industrial 
Engineering, Systems Management Engineer- 
ing and Operations Research at the University 
of Pittsburgh. He holds a B.S. and M.S. in 
industrial engineering and a Ph.D. in eco- 
nomics from the University of Pittsburgh. He 
is the author of over twenty papers in the areas 
of management science, operations research, 
information systems and industrial engineering 
as well as a book on mathematical bases for 
management decision making (with R. Glaser 
and H. H. Schaefer), published by Encyclo- 
paedia Britannica Educational Corporation. 
His past research interests included learning 
research and the design of an information 
system for transfer of space technology to 
industry. He is currently doing research in 
information systems design, nonlinear pro- 
gramming and the application of quantitative 
methods to educational administrative sys- 
tems. Professor Holzman is Vice-Chairman of 
the Educational Sciences Section, ORSA, and 
Past President of the Industrial Engineering 
Division of ASEE. He is also a member of 
TIMS, ORSA, ASEE, AIIE and the Executive 
Committee of the Council for Professional and 
Technical Education of ASEE. 

Frank C. Jen ("Portfolio Models with 
Stochastic Cash Demands") is Manufactures 
and Traders Trust Company Professor in 
Banking and Finance in the School of Manage- 
ment, State University of New York at Buf- 
falo. He received a B.S. in commerce from 
North Central College and an M.B.A. and 
Ph.D. in finance from the University of Wis- 
consin, Madison. His papers have appeared in 
American Economic Review, Journal of 
Finance, Management Science, Journal of 
Business, Financial Analyst Journal, Account- 
ing Review and Journal of Financial and Quan- 

titative Analysis. Professor Jen's past research 
focused on the evaluation of different bond 
provisions and their values, depreciation 
policy, and dynamic monopoly behavior. He 
is now doing research on dynamic portfolio 
models and decision criteria, the economics of 
innovation, and security valuations and their 
relationship with mergers. He is a member of 
the American Economic Association, TIMS, 
the Econometric Society and the American 
Finance Association. 

M. J. L. Kirby ("Solution of a Satisficing 
Model for Random Payoff Games") is Principal 
Assistant to the Premier of Nova Scotia, Hali- 
fax, Nova Scotia. He received a B.S. and an 
M.A. in mathematics from Dalhousie Univer- 
sity and a Ph.D. in applied mathematics from 
Northwestern University. In the past, Dr. 
Kirby was Assistant Professor at the Univer- 
sity of Chicago's Graduate School of Business 
and a Systems Analyst for the Research 
Analysis Corporation. Prior to joining the 
Government of the Province of Nova Scotia, 
Dr. Kirby was Assistant Dean of Arts and 
Science and Associate Professor of Mathe- 
matics at Dalhousie University in Halifax. He 
is the author of more than twenty-five articles 
in such journals as Management Science, Opera- 
tions Research, Journal of the Canadian Opera- 
tions Research Society, and Transportation 
Science. In the past his fields of research in- 
cluded properties, methods of solution and 
applications of probabilistic programming 
models. Presently he is engaged in the investi- 
gation of theoretical preparations and applica- 
tions of models for decision-making uncer- 
tainty and competition. Dr. Kirby is a member 
of TIMS, ORSA and CORS. He is also Associate 
Editor of Operations Research. 

Edmund H. Mantell ("A Central Limit 
Theorem for Present Values of Discounted 
Cash Flows") is an Economist for the John 
Hancock Life Insurance Company, Boston. 
He received a B.A. in economics from the State 
University of New York at Oneonta and a 
Ph.D. in economics from the University of 
Pennsylvania. Prior to joining the staff of John 
Hancock Life, Dr. Mantell was an Economist 
at the Institute for Defense Analyses. His 
papers have appeared in Traffic Quarterly and 
The High Speed Ground Transportation Journal. 
His past research focused on transportation 
economics and cost-benefit analyses of govern- 
ment investment projects. He is currently 
investigating applications of stochastic pro- 
cesses to portfolio analyses. Dr. Mantell is a 
member of the American Economic Association. 

Evan L. Porteus ("Equivalent Formula- 
tions of the Stochastic Cash Balance Problem") 
is Assistant Professor at the Graduate School 
of Business, Stanford University. Prior to his 
appointment to the faculty of Stanford Univer- 
sity, he served as Research Staff Member for 
The RAND Corporation. He received a B.A. 
in mathematics from Claremont Mell's Col- 
lege and a Ph.D. in operations research from 
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Case Institute of Technology. Professor 
Porteus' present research includes sequential 
decision processes and inventory theory. He is a 
member of TIMS and ORSA and served in 
the Office of the Assistant Secretary of De- 
fense from 1967-1969. 

Gary M. Roodman ("The Determination 
of Partial Moments") is Assistant Professor of 
Business Administration in the Amos Tuck 
School, Dartmouth College. He received a 
B.S.B.A. in accounting from Washington 
University and an M.B.A. and D.B.A. in 
quantitative business analysis from Indiana 
University. He is the author of "Postopti- 
mality Analysis in Zero-One Programming" 
in Naval Research Logistics Quarterly and "The 
Fixed Coefficient Production Process under 
Uncertainty" in the Journal of Industrial 
Economics. His past research interests in- 
cluded uncertainty and the theory of the firm; 
at present, he is doing research on applied 
integer programming. Professor Roodman is a 
member of TIMS, ORSA and AIDS. 

Jati K. Sengupta ("Chance-Constrained 
Linear Programming with Chi-Square Type 
Deviates") is Senior Professor at the Indian 
Institute of Management, Calcutta. Prior to 
his appointment to the Indian Institute, Dr. 
Sengupta was Professor of Economics and 
Statistics at Iowa State University. He holds 
an M.A. in economics and statistics from 
Calcutta University and a Ph.D. in econome- 
trics from Iowa State University. His papers 
have appeared in such journals as Management 
Science, Operations Research, Econometrica, 
Economica, International Journal of Systems 
Science and International Economic Review. In 
addition he has co-authored the following 
books: Economic Analysis and Operations 
Research, North-Holland Publishing, 1969, 
The Theory of Quantitative Economic Policy with 
Applications to Economic Growth and Stabiliza- 
tion, North-Holland, 1966, and Rand McNally, 
and Stochastic Economics: Stochastic Processes, 
Control and Programming, Academic Press, 
1972. His past research was in the fields of 
stochastic processes and theories of economic 
policy. He is currently studying models of 
stochastic programming and its applications to 
economic planning. Professor Sengupta is a 
member of the Econometric Society. 

Joel Weisman ("Engineering Design Opti- 
mization under Risk") is Associate Professor 
of Nuclear Engineering at the University of 
Cincinnati. He received a B.Ch.E. from the 
City College of New York, an M.S. from Colum- 
bia University and a Ph.D. from University of 
Pittsburgh. Professor Weisman is the author 
of Thermal Analysis of Pressurized Water 
Reactors (with L. S. Tong) in the American 
Nuclear Society Monograph Series, 1970, and 
Introduction to Optimization Theory (with B. 
Gottfried), Prentice-Hall, 1973. His papers have 
appeared in numerous journals and books, 
among which are Transactions of the American 

Nuclear Society and Nuclear Science and Engi- 
neering. Dr. Weisman's research activities have 
included heat transfer and fluid flow problems 
in a loss of coolant accident, boiling during 
pressure transients, flow distribution in reactor 
cores, optimal in-core fuel management, and 
optimization techniques. He is a member of the 
American Nuclear Society, the American 
Institute of Chemical Engineers, the Opera- 
tions Research Society of America, the 
American Society of Engineering Education, 
The Institute of Management Sciences, and 
Sigma Xi and is a Licensed Professional Engi- 
neer in the State of New York. 

Robert L. Winkler ("The Determination 
of Partial Moments") is Professor of Quantita- 
tive Business Analysis in the Graduate School 
of Business, Indiana University. He holds a 
B.S. in mathematics from the University of 
Illinois and a Ph.D. from the Graduate School 
of Business of the University of Chicago. He is 
the author of two books and numerous papers in 
journals such as the Journal of the American 
Statistical Association and Management Science. 
His research centers on the theory and applica- 
tion of subjective probability, Bayesian in- 
ference and decision theory with specific proj - 
ects on probabilistic prediction in meteorol- 
ogy. He is also developing Bayesian models for 
forecasting future security prices and a 
Bayesian approach to nonstationarity. He is a 
member of the American Statistical Associa- 
tion, TIMS and the Institute of Mathematical 
Statistics. Professor Winkler also serves as 
Associate Editor of the Journal of the American 
Statistical Association, the Journal of Financial 
and Quantitative Analysis, and Organizational 
Behavior and Human Performance, and Advisory 
Editor of the Series in Quantitative Methods 
for Decision Making for Holt, Rinehart and 
Winston, Inc. 

Stanley Zionts ("Portfolio Models with 
Stochastic Cash Demands") is Professor of 
Management Science in the School of Manage- 
ment, State University of New York at Buffalo. 
He holds a B.S. in electrical engineering and 
an M.S. and Ph.D. in industrial administration 
from Carnegie Institute of Technology. His 
papers have appeared in the Journal of Busi- 
ness, Naval Research Logistics Quarterly, Econ- 
ometrica, Management Science and Operations 
Research to name but a few. He is the author of 
a book, Linear and Integer Programming, 
forthcoming from Prentice-Hall. His past 
research was in the areas of linear programming 
and bargaining models. He is currently study- 
ing portfolio management with liquidity needs 
and the economics of poverty with specific 
emphasis on job training for the residually 
unskilled and the optimal education decision 
for an individual. Professor Zionts is a member 
of TIMS, ORSA, the Operational Research 
Society of India and the Mathematical Pro- 
gramming Society and serves as Associate 
Editor of OPSEARCH. 
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