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Peer Reviewed Book Chapter
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Current Research

Under Review

Ghosh, S., Mukhoti, S. & Sharma, P. (2024): A New Likelihood Based Estimation
of Generalised Beta Parameters for Shape Robust Inventory Optimization

Mukhoti, S. & Guhathakurta, K.: Generalised Model for Capital Structure and
Product Market Performance: A Bayesian Semi-parametric Analysis

Preprint
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Ghosh, S., Sharma, P., Mukhoti, S. & Banerjee, A.: On Misspecified Newsvendor
Models : A Precision and Complexity Comparison
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dor model, 16" International Conference of the ERCIM WG on Computational and
Methodological Statistics, Berlin, Germany

e Mukhoti, S. (May 20-23, 2021): Distribution free estimation of optimal order quan-

tity for a newsboy, IISA International Conference, Virtual Mode



Mukhoti, S. (Dec. 26-30, 2019): Bayesian stochastic volatility model for dynamic
leverage effect, IISA International Conference, IIT Bombay

Mukhoti, S., Ghosh, S and Sahare, M (Jan. 4-6, 2020): Estimating Optimum Or-
der Quantity in Generalized Newsvendor Problem, JAPQR-CSIR-CGCRI SMDTDS
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Mukhoti, S. and Ranjan, P. (Jan. 4-6, 2018): On leverage and skewness in contem-
poraneously correlated Stochastic Volatility Model, TAPQR International Conference
on New Paradigms in Statistics for Scientific & Industrial Research, Kolkata

Mukhoti, S. and Ranjan, P. (Dec. 27-30, 2017): Time for Volatility: Skewness and
Leverage in Discrete-time Stochastic Volatility Models, IISA International Conference
on Statistics, Hyderabad

Mukhoti, S (November, 2014): Single factor stochastic volatility model for bounded
stationary returns, Department of Economics, IIT Kanpur
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Mukhoti, S. (Jan, 6-7, 2023): Elicitation of demand distribution from partially
informed vendors, 4th Annual Economics Conference, Amrut Mody School of Man-
agement, Ahmedabad University, Ahmedabad, India

Mukhoti, S. (Jan. 2-4, 2020): Bounded Non-stationarity of Dynamic Leverage
of Stochastic Volatility, AIMS-17 international conference on management , IIM
Kozhikode

Mukhoti, S. and Ranjan, P. (Dec. 16-18, 2017): On lead-lag correlations in stochas-
tic volatility models with jump, 11th International Conference on Computational and
Financial Econometrics, University of London

Mukhoti, S. and Guhathakurta, K. (April 17 & 18, 2015): Product market per-
formance and capital structure, TAPMI-CSU international conference in finance,
TAPMI, Manipal.

Mukhoti, S. (February, 2015): Single factor stochastic volatility model for skewed
returns, International Conference on Applied Economics and Finance, GITAM Uni-
versity, Vishakhapatnam

Mukhoti, S & Ghosh, P (January 2013): Simultaneous Modeling of Skewness and
Sparse Time-Varying Jumps in Asset Returns with Stochastic Volatility, ISBA Re-

gional Meeting and International Workshop/Conference on Bayesian Theory and Ap-
plications (IWCBTA) at Banaras Hindu University, Varanasi, INDIA.

Mukhoti, S & Ghosh, P (December, 2011): Modeling Stock Market Jump Inten-
sity Dynamics With Macroeconomic Surprises: A Bayesian Approach, India Finance
Conference, Indian Institute of Management, Bangalore.

Sengupta, S. & Mukhoti, S (2004): Unbiased variance estimation in exp( A) pop-
ulation using RSS, FEleventh International Conference - SCRA- 2004 - FIM - XI,
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on Statistics in Industry, Business and Finance, Department of Statistics, University
of Calcutta.

Grants and Awards

Awarded ITM Indore grant,2022 to support international visit to collaborative
institution.

Awarded TIM Indore grant,2019 to support international visit to collaborative
institution.

Awarded ITM Indore international workshop grant, 2020 for participation in
Simulation and Monte-Carlo Estimation workshop, Madrid.

Leading Light Award for Service delivery, 2009 from Global Analytics Center,
HSBC.
Awarded Senior Research Fellowship from Council of Scientific and Industrial

Research (CSIR) (2004) for research project on “Estimation problems in Ranked Set
Sampling and Order Statistics”.

Awarded Junior Research Fellowship from Council of Scientific and Industrial
Research (CSIR) (2002) for research project on “Estimation problems in Ranked Set
Sampling and Order Statistics”.

S. B Dasgupta memorial endowment award for standing first in first class in
M.Sc examination in Statistics.

Services:

Served as referee of articles for JRSS (C), Statistical Papers, Sankhya, California
Management Review, Statistical Analysis and Data Mining

Associate Editor: Indore Management Journal (2014-2020)

Training and Consultancy

Certificate Program for Project Management (Joint coordinator)
Executive program for L&T project management module (Instructor)
Integrated Program in Business Analytics (Instructor)

Analytics and Forecasting (Guest Lecturer in MBA, IIM Sirmaur)
TEQIP, IIT Indore (Guest Lecturer)

Bayesian Statistics (Guest Faculty at IIM Amritsar)
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