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The Institute is pleased to announce that the following thesis,
submitted for a Ph.D. Degree, will be formally presented at an open
seminar.

argefi / Candidate Santanu Dey

NI &1 3MW®E / Thesis Title :  "Optimal change of measure for
model selection and efficient
simulation of large deviation
probability with financial

applications”
ARG / Guide : Prof. Sandeep Juneja
fafer / Date August 23, 2013
HHT / Time . 230 p.m
W9 / Venue AG-80

g4l H1GY AT & / Al are cordially invited. (gkww«' HVa/

(Pd / On behalf of)
HhTT e, HIAd AT / Dean, Graduate Studies



