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Receive a 10% discount — quote VIP: FKN2388INDER

Meet the North American derivatives industry and discuss new modelling techniques and effective
trading, pricing & portfolio optimization strategies with the world’s leading quantitative finance
practitioners! Learn from 80 Expert Speakers including:

Peter Carr, Managing Director, MORGAN STANLEY

Freddy Lim, Managing Director & Global Head Of Derivatives Strategy, NOMURA

Ray Iwanowski, Founder & Managing Principal, SECOR ASSET MANAGEMENT

Sam Priyadarshi, Head, Fixed Income Derivatives, VANGUARD

Wiley Pickett, Senior Commodity & FX Derivatives Strategist, FORD MOTOR COMPANY
Marcos Lopez de Prado, Senior MD, GUGGENHEIM PARTNERS

Indrani De, Director Of Quantitative Research, NEW AMSTERDAM PARTNERS

David Jessop, Managing Director, Global Head Of Equities Quantitative Research, UBS
Nicolas Mougeot, Principal Director, Advisory & Research, CAISSE DE DEPOT ET
PLACEMENT DU QUEBEC

Puneet Kohli, Portfolio Manager, HEALTHCARE OF ONTARIO PENSION PLAN

Yin Luo, Managing Director & Global Head Of Quantitative Strategy, DEUTSCHE BANK
Ed Tom, Head, Equity Derivatives Strategy, CREDIT SUISSE

Cris Doloc, Head Of The Valuation Infrastructure Group, CHICAGO TRADING COMPANY
Michael Hunstad, Senior Vice President & Head Of Quantitative Research, NORTHERN
TRUST ASSET MANAGEMENT

Neil Joshi, Co-Chief Investment Officer, PEAK6 INVESTMENTS

¢ Marco Avellaneda, Professor Of Mathematics & Finance, COURANT INSTITUTE, NYU
Benjamin Bowler, Global Head Of Equity Derivatives Research, BANK OF AMERICA
MERRILL LYNCH

Bruno Dupire, Head Of Quantitative Research, BLOOMBERG

Jessica James, MD, Head, FX Quantitative Solutions Team, COMMERZBANK

Anlong Li, Head Of Quantitative Volatility Group, ALLSTON TRADING

Neal Soss, Chief Economist, CREDIT SUISSE

Topics include:

e Volatility: Strategies beyond selling volatility, VIX trading strategies, non-equity volatility,
forecasting, vol of vol, modelling VIX options dynamics

¢ Quant Trading Strategies: Developing & backtesting strategies, market impact modelling, big

data, the HFT debate

Portfolio Optimization: Smart beta, factor investing, tail risk, dynamic portfolio analysis

Equity Derivatives: Dividends, optional trading strategies, modelling and trading equity correlation

Fixed Income Products: Interest rate volatility, fixed income algorithmic trading, inflation trading

Commodities: Market outlook, trading strategies, modelling FX-commodity correlation

FX: Trading strategies, FX market outlook, hedging strategies

Quantitative Approaches For Insurance Products: Variable annuities, gap risk, mortality

Discounting & Valuation Adjustments: CVA, FVA, multi-curves

Central Clearing & Regulation: Collateral, SEFs, central counterparty risk, market structure in the

new regulatory environment

PLUS Portfolio Optimization Summit — November 17;
AND Technical Workshops on Volatility, Correlation & Algorithmic Differentiation — November 21

Claim your 10% discount today on: www.globalderivativesusa.com/FKN2388INDER




