
Practical approaches to pricing, modelling, trading 
and risk management
The industry’s benchmark, showcasing the latest advances in 
derivatives, risk management and quantitative methods

The 2011 Congress will give you…
• Practical insights on the real issues facing fi nancial institutions
• Unique exposure to the latest research in quantitative fi nance
• Invaluable opportunities to discuss the current and urgent issues you are facing

7-9 November 2011, London

magazine presents

Confi rmed speakers include:
Keynote address:
Peter Carr, 
 Managing Director, Global Head of 
Market Modeling, MORGAN STANLEY

Keynote address:
Richard Goulding,
 Group Chief Risk Offi cer, 
STANDARD CHARTERED BANK

Guest address:
Dilip Madan
 Professor of Mathematical Finance, 
Robert H. Smith School of Business 
UNIVERSITY OF MARYLAND

Christoph Burgard
 Managing Director, 
BARCLAYS CAPITAL

Stacy Williams
 Head of Quantitative Strategy, 
HSBC

Artur Sepp
Vice President, 
Equity Derivatives Analyst, 
BANK OF AMERICA MERRILL LYNCH

Panel sponsor: Co-sponsor:

RMRQCE11_BR12PP.indd   1 8/17/11   6:40 PM



Register now:   	
T: +44 (0)870 240 8859
F: +44 (0)20 7504 3730
W: quantcongresseurope.com 

Pre-conference seminar 1: 
CVA Modelling: 
New features and developments
Led by Damiano Brigo, Gilbart Chair of Financial 
Mathematics, KING’S COLLEGE, LONDON

08.30 Registration and coffee

Understanding CDS and Bonds

09.00 	 Credit Default Swaps (CDS)
	 Corporate Bonds
	 CDS Big Bang

Single name credit models

09.30 	 Reduced form, hazard rate and Intensity; Deterministic 
intensity: piecewise, constant or linear

	 Calibration: CDS’s with examples: Parmalat and 
Lehman

	 Hints at stochastic intensity modelling
	 Firm Value Models and CDS calibration

10.00 Morning break

Multi name reduced form models and copulas

11.00 	 Introduction to copulas
	 Gaussian copula
	 Other Copulas: t-Copula. One factor Gaussian Copula
	 Hints at use of Copulas for CDO’s and problems
	 Dynamic Loss models:
	 Hint at GPL model for simultaneous
	 CDO tranche calibration across attachments and 
maturity

13.00 Lunch

Counterparty risk CVA: Introduction

14.00 	 Unilateral CVA and unilateral DVA
	 Default modelling
	 Exposures

Bilateral CVA

14.30 	 General formula for bilateral CVA
	 Impact of closeout conventions
	 Contagion
	 First to default risk

15.30 Afternoon break

Arbitrage free CVA pricing across asset classes

16.00 	 Impact of volatilities and correlations
	 Subtleties in Wrong way risk profiles
	 Counterparty risk CVA on Rates, Commodities, Credit 
and Equity

	 Interest Rate derivatives: CVA on interest rate swaps 
with netting

	 Commodities: CVA for oil swaps
	 Credit Derivatives: CVA on credit default swaps
	 Equity: CVA on Equity Return Swaps
	 Wrong way risk in all the above cases
	 Precise valuation vs. Basel deduced multipliers

17.00 Netting, collateral and re-hypotecation in CVA calculations

17.30 End of the seminar

08.30 Registration and coffee

Model Risk and Validation - Foundations

09.00 	 The price approach vs the value approach
	 Model risk and fair value accounting
	 The regulators: new indications for model validation
	 From theory to practice: a practical scheme for model 
risk management 

10.30 Morning break

Using different models for model validation

11.00 	 Measure the range of reasonable prices to quantify 
model risk

	 Construct parametric families of models
	 Practical example on gap risk with structural vs 
reduced-form models

12.30 Lunch

Stress-testing design and pitfalls to avoid

13.30 	 Using market information to design stress-tests. 
Practical example on correlation skew 

	 Using historical information to design stress-tests 
in illiquid markets. Practical example from credit: 
mapping for bespoke portfolios

	 Pitfalls in stress-testing. When the model breaks 
down. Practical example on copulas for liquidity risk, 
dynamic Var, wrong-way risk

15.00 Afternoon break 

Case Studies

15.30 	 Understanding model evolution to prevent 
model losses. How the interest-rate consensus 
model broke down when the basis spreads exploded. 
Detecting when an assumption becomes invalid

	 Hedging. The limits of pricing models when applied 
to hedging. The validation of a real hedging strategy. 
Practical example: Local volatility models vs stochastic 
volatility models for equity options

	 Validating an approximation. Monitoring 
quantitatively the reliability of an approximation. 
Examples from interest rate modelling: swaption 
volatilities in the Libor market model and convexity 
adjustments 

	 When the problem is the payoff. The dramatic 
consequences of payoff misunderstanding. Examples 
on index options and bilateral counterparty risk

17.00 End of the Seminar

Pre-conference seminar 2:
Model risk and model validation
Led by Massimo Morini,  
Coordinator of Model Research, BANCA IMI
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08.00 Registration and coffee

08.50 Welcome address

09.00 KEYNOTE ADDRESS:
Peter Carr, Managing Director, Global Head of Market Modelling, MORGAN STANLEY; Executive Director, Masters in 
Maths Finance Program, Courant Institute, NYU (Risk Awards 2003, Quant of the Year)

09.40 Plenary address: Counterparty risk: New issues and challenges in CVA calculation
	 Impact of closeout conventions
	 Neglecting first to default risk?
	 Impact of Collateral and Re-hypothecation
	 Wrong way risk

Damiano Brigo, Gilbart Chair of Financial Mathematics, KING’S COLLEGE, LONDON

10.20 Morning break and an opportunity to network

STREAM ONE: Innovations in derivatives and  
market risk modelling

STREAM TWO: Credit and counterparty risk

10.50 Chairman’s opening remarks Chairman’s opening remarks

11.00 Understanding and Managing Model Risk
	 Identifying Model Risk: model uncertainty, consensus 
change, accountancy and regulators

	 Practical examples: the pitfalls of common market 
models in Rates and Credit

	 Quantifying model risk, benchmarking and computing 
provisions

Massimo Morini, Coordinator of Model Research, 
BANCA IMI

Stochastic Price Dynamics Implied By the Limit Order Book
	 Using the information in limit order book: Determining fat tails 
in financial data

	 Collection of orders to imply volatility smiles
	 Adopting a jump-diffusion process to explicitly infer and 
account for the volatility smile

Dr Alex Langnau, Global Head of Quantitative Analytics, 
ALLIANZ INVESTMENT MANAGEMENT

11.40 Inflation-Linked Derivatives: supply/demand 
dynamics and pricing features in the post-crisis world
	 Appropriate discount curves
	 Asset swaps of linkers as the main source of inflation 
swap supply

	 The rapid growth of the inflation option market
	 Vol smile and skews and links to end user flows
	 Natural hedges for vol exposure

Dariush Mirfendereski, Managing Director, Head of 
Inflation-Linked Trading Rates/Fixed Income, UBS 

Interest rates after the credit crunch markets and models 
evolution
	 The market across the credit crunch
	 Classical versus modern market practices and modelling
	 OIS discounting vs. CSA discounting
	 Switching towards CSA discounting in practice

Marco Bianchetti, Senior Quant & Risk Manager, INTESA 
SANPAOLO

12.20 **New Papers**
Variance Swap Premium under Stochastic Volatility 
and Self-Exciting Jumps
	 Variance Swap Premium: stochastic volatility or jump risks?
	 Volatility surface dynamics under self exciting jump 
diffusion and stochastic vol

	 Calibration of self exciting jump diffusion with stochastic 
vol to stock and optionprices

Ser-Huang Poon, Professor, 
MANCHESTER BUSINESS SCHOOL

Asymptotics of implied volatility in affine stochastic 
volatility models
	 Closed-form formulae for the large-maturity implied 
volatility smile in affine stochastic volatility models  
(with jumps)

	 Generalised SVI-type formula for stochastic volatility 
models

	 Asymptotic comparison of stochastic volatility models
	 Tests of numerical accuracy
	 Calibration methodology based on these asymptotic 
formulae

Antoine Jacquier, Research Fellow, TU BERLIN

Managing and modelling liquidity risk in the credit 
markets
	 Identifying the liquidity sensitivity of financial products
	 Funding liquidity risk
	 Accounting for correlations between credit, market and 
liquidity risk 

Speaker to be confirmed, please visit quantcongresseurope 
for updates

13.00 Lunch and an opportunity to network

14.00 Valuing basket options on smile and correlation skew
	 Multi-asset options must be priced consistent with asset 
smiles and correlation skew

	 Choice of instrument to mark implied correlation smile is 
asset class specific. We consider equity and especially  
FX assets

	 We provide a simple (semi-)analytic formula for pricing 
baskets consistent with all smiles

	 Numerical results show good agreement with heavier models
Peter Austing, Quatitative Analytics Group, 
Barclays Capital

Calibrate to the dynamics
	 Robust calibration of multi-factor jumpy stochastic volatility models
	 Capture the volatility term structure and smile dynamics
	 Use multi-factor time-changed lévy processes
	 Calibrate to the time series of volatility surfaces
	 Use scenario analysis techniques for model construction
	 Adjust the derivatives prices to comply with the vanilla prices
	 Assess quantitative trading strategies

Péter Dobránszky, Head of Risk Model Validation, 
BNP Paribas

ProgramME: Day 1
8 November 2011, London
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14.40 How to complete the price information in complex 
products
	 The price of a financial product as a mean of a risk-
neutral probability distribution

	 Simple products: low dispersed, symmetrical probability 
distribution

	 Complex products: highly dispersed, skewed probability 
distributions

	 Loss of significance of the mean information
	 Recovering information with finite partitions of the 
probability distribution:

	 Losing or Gaining: the Trajectory by Trajectory Technique
	 Assessing the value of time and the consistency with 
markets conditions: the superimposition technique

	 Case Studies
Marcello Minenna, Head of the Quantitative Analysis 
Unit at CONSOB

Calibrating capital charges
	 Financial Stability, leverage and securitization 
	 Systemic risk and Sovereign CDS 
	 Fixed capital charges for fluctuating risks
	 Contingent capital and dynamic regulation

Serge Goossens, Senior Quantitative Analyst, Financial 
Markets, Dexia Bank Belgium

15.20 Afternoon break

15.50 Parametric and non-parametric local volatility models
	 Calibration of local stochastic volatility methods using 
PDE methods

	 Including jumps in model dynamics
	 Stochastic interest and dividend rates

Artur Sepp, Vice-President, Equity Derivatives Analyst 
BANK OF AMERICA MERRILL LYNCH

Margin Lending and Securitization of Counterparty  
Credit Risk
	 CVA and beyond
	 Global portfolio modelling
	 Cash waterfalls and cumulative loss distributions
	 Transferring CVA VaR risk and default risk
	 Margin lending structures
	 Securitization
	 Regulatory environment

Claudio Albanese, Visiting Professor, KING’S COLLEGE 
LONDON and CEO, GLOBAL VALUATION LIMITED

16:30 Pricing coco bonds: the derivative approach
	 Rule of thumb pricing from an equity to credit perspective
	 Pricing coco bonds: the derivatives approach
	 Dynamics and risk management of cocos
	 Structuring of cocos and determining the issue size to 
avoid death spiral effect

Wim Schoutens, Financial Engineering Professor and 
Independent Consultant, CATHOLIC UNIVERSITY OF 
LEUVEN

CVA and Discounted DVA
	 CVA/DVA pricing in interest-rate and credit derivatives 
	 CSA agreements according to ISDA protocols
	 Sizing the impact of credit risk over OIS discounting by CVA/
DVA calculations in a collateralized deal

	 Implications for collateral discounting for fully collateralized CDS
Andrea Pallavicini, Head of Financial Models, MEDIOBANCA

17.10 Chairman’s closing remarks 

17.20 CHAMPAGNE ROUNDTABLES
A chance to discuss the latest issues of contingent capital, volatility, credit, inflation risk, regulation and liquidity 
with leading experts over a glass of Champagne
Vladimir Piterbarg, Managing Director, BARCLAYS CAPITAL
Dong Qu, Head of Quantitative Product Group, UNICREDIT
Dilip Madan, Professor of Mathematical Finance, Robert H.Smith School of Business, UNIVERSITY OF MARYLAND
John Crosby, Executive Director, Front-Office Derivatives Research, UBS

18.00 Cocktail reception. End of day one

Register now:
T: +44 (0)870 240 8859
F: +44 (0)20 7504 3730
W: quantcongresseurope.com 

Sofitel London St James
6 Waterloo Place
London
SW1Y 4AN
UK

Tel: +44 (0)20 7747 2200
Fax: +44 (0)20 7747 2210
Email: H3144@sofitel.com

To find the best hotel rates, please visit the 
event website at quantcongresseurope.com 
and click on the ‘Accommodation’ tab to use 
our interactive tool.

Venue & Accommodation:
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08.20 Registration and coffee

08.50 Welcome address

09.00 PLENARY ADDRESS: 
Dilip Madan, Professor of Mathematical Finance, Robert H. Smith School of Business, UNIVERSITY OF MARYLAND 
(Risk Awards 2008, Quant of the Year)

09.40 GUEST ADDRESS: Consistent valuations with bilateral counterparty risk and funding
Mats Kjaer, Vice President, Quantitative Analytics, BARCLAYS CAPITAL

10.00 PANEL DISCUSSION: Untangling CVA funding charges
	 How to account for funding charges and minimize the cost of funding? Who picks up the tab?
	 CVA, DVA, funding benefits and funding costs, what is the relationship between them?
	 Collateral funding: Choosing the currency, evaluating the impact on risk

Dr. Christoph Burgard, Managing Director, BARCLAYS CAPITAL
Tony Webb, Director, Analytics, FINCAD

10.50 Morning break and an opportunity to network

STREAM THREE: 
High frequency trading: the next frontier

STREAM FOUR:  
Quantitative insight into portfolio risk management

11.20 Implementing a High Frequency Trading strategy that 
works
	 Micro analysing liquidity, volatility and impact 
	 Controlling costs; order positioning, entry and exit timing 
and sizing 

	 Holding periods; long, short and very short
	 Directional forecasting for trends, reversions and 
inversions 

	 Measuring and modelling physical environment execution 
risks – market state, placement timing and external data 
latency

	 The data torrent - dealing with quantity and noise
Mark Holt, Head of Systematic Implementation, 
BLUECREST CAPITAL

Serving two masters: Pension funds are expected 
to deliver real retirement benefits but regulation is 
nominal?
	 Quantifying real targets under nominal constraints
	 Asset allocation is part of the solution 
	 ... but risk budgets must be adjusted as well 
	 The role of ALM modelling

Michael Preisel, Chief Quantitative Officer, Quantitative 
Research, ATP

12.00 Risk management for HFT
	 Managing asymmetric liquidity
	 Metrics of adverse information leakage
	 Mitigating risks

Speaker to be confirmed, please visit  
quantcongresseurope.com for updates

Anatomy of incremental risk charge models – 
examining modelling alternatives and identifying 
relevant parameters for practical implementation
	 Regulatory Requirements and Quantitative Results
	 A discussion of modelling alternatives
	 Relevant Model Parameters in IRC models Outlook

Martin, Marcus R.W. Professor for Financial Mathematics 
and Stochastics, UNIVERSITY OF APPLIED SCIENCES 
DARMSTADT (Germany)

12.40 Lunch and an opportunity to network

13.40 Presentation: Stochastic Local Volatility
Jesper Fredborg Andreasen, Universal Head of Quantitative Research, DANSKE BANK 
(Risk Awards 2001, Quant of the Year)

14.20 Keynote address:
Richard Goulding, Group Chief Risk Officer, STANDARD CHARTERED BANK

15.00 Afternoon break and an opportunity to network

15.30 Neural networks for systematic trading
	 Background and motivation
	 Comparison to various linear models
	 Differentiating architectures and topologies
	 Estimation, training and evaluation
	 Relative performance of assorted networks
	 Implementation recommendations

Kevin Warner, Portfolio Manager, TOWER RESEARCH 
CAPITAL 

Understanding the profound consequences of cross-
asset correlations
	 Cross-asset correlations have dramatically increased 
since the crisis

	 The persistence of these correlations is indicative of a 
single dominant factor driving markets

	 Using principal component analysis (PCA), this factor can 
be identified, tracked and understood

	 The consequences for asset allocation are profound as 
many assets no longer trade on their own fundamentals

	 In this talk we look at the phenomenon and the options 
available to asset managers

Stacy Williams, Head of Quantitative Strategy, HSBC

ProgramME: Day 2
9 November 2011, London
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16.10 Modelling for High Frequency algorithmic Trading
	 Importance of market microstructure
	 Short-term liquidity modelling
	 Quantitative modelling of information events

Robert Almgren, Visiting Scholar and Adjunct 
professor in Financial Mathematics Courant Institute of 
Mathematical Sciences, NEW YORK UNIVERSITY

Combined limitations on modelling by real world 
measure and risk management requirements
	 Method limitations: AMC
	 Conditionality on Default
	 Stochastic Processes
	 Sub-optimality

Vladimir Chorniy, Head of Risk Methodology and 
Analytics, Group Risk Management, BNP Paribas
Sebastian Venus, Risk Methodology and Analytics, 
Group Risk Management, BNP Paribas

16.50 Chairman’s closing remarks

17.00 End of conference

Register now:   	
T: +44 (0)870 240 8859
F: +44 (0)20 7504 3730
W: quantcongresseurope.com 

You should 
attend

Professors of Economics/Finance Heads of Credit Derivatives Trading/Research

Heads of Quantitative Research/Analytics

Heads of Structured Products and Structured Finance

Risk Analysts Traders

Quantitative ModellersPortfolio Strategists

Chief Executive Officers

Heads of Loan Portfolio ManagementHeads of Equity Derivatives Research

Heads of Fixed-Income Research

Heads of Asset Allocation

Heads of Risk Management

Quantitative Analysts/Researchers

Chief Risk Officers

Heads of Product Development

Heads of Commodity Derivatives/Research

Who should attend:

Great event, I will be back next year for sure!’  
--Quantitative Analyst, Deutsche Bank

‘Very useful, some good insights which I will be sharing with my colleagues’  
--Head of Quantitative Analysis, HSBC

‘Good range of quant speakers as usual! Thanks for another successful conference’ 
--Systematic Implementation, Zurich

Testimonials
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•	Get up to speed with the latest in 
derivatives pricing and modelling

•	Learn how to manage 
counterparty risk effectively 

•	Gain new insights into local 
volatility models

•	Discover how are banks tackling 
the issues of CVA funding

•	Tailor-make your conference 
experience with 4 interchangeable 
streams

•	Find out about the latest research 
from renowned quant leaders

•	Hear in-depth analysis of CVA, 
DVA, funding costs and benefits 

•	Gain insight into the latest 
developments in High Frequency 
and Systematic trading

Europe’s only event wholly dedicated to quantitative analysis  
will allow you to:

This session has been designed to 
provide you with a platform where you 
can ask questions and have your say 
on the most topical issues affecting 
the quant community. Led by quant 
industry experts, each roundtable will 
run simultaneously throughout the 
whole session.

By taking part in the roundtables you will 
benefit from:
•	 Face-to-face time with leading quants
•	 Networking with fellow quants
•	 Discussing the latest research in the field
•	 Finding solutions for the issues  

affecting you

CHAMPAGNE ROUNDTABLES SESSION

If you are in or preparing for a leading role and require more specialist 
knowledge, you should consider attending one of our pre-congress seminars 
this year focusing on model validation and CVA
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SPONSORS

Sponsors:

Founded in 1990, FINCAD provides advanced modelling solutions built on award-winning, patent pending technology. 
With more than 4,000 clients in over 80 countries around the world, FINCAD is the leading provider of financial analytics 
technology, enabling global market participants to make informed hedging and investment decisions. FINCAD provides 
software and services supporting the valuation, reporting and risk management of derivatives and fixed income 
portfolios to banks, corporate treasuries, hedge funds, asset management firms, audit firms, and governments.  
FINCAD Analytics can be accessed through Excel, MATLAB, as a Software-as-a-Service or embedded into an  
existing system through software development kits. Now, over 70 FINCAD Alliance Partners embed FINCAD Analytics 
within their solutions.
fincad.com

Panel sponsor:

Register now:
T: +44 (0)870 240 8859
F: +44 (0)20 7504 3730
W: quantcongresseurope.com 

Powerful, flexible and accurate algorithms for financial modelling

No other type of software is more critical to finance industry professionals than the numerical functionality underpinning 
their applications. If they don’t have trust in the correctness of their underlying numerical computations how can they 
trust the output of their financial modelling? 

By using NAG’s tried, tested and highly regarded numerical and statistical routines for financial modelling, finance 
professionals can have complete confidence in their results. Furthermore, the comprehensive nature of the NAG Library 
enables significant competitive advantage to be gained by the addition of sophisticated new functionality to applications. 
Built upon proven technical expertise, complemented by comprehensive documentation and continual user-driven 
development NAG Library routines are the cost-effective answer to faster and better financial computation.
nag.co.uk

Co-sponsor:

Sponsorship opportunities

To enquire, please contact:

Ewa Rosol 
Tel: +44 (020) 7484 9739
Email: ewa.rosol@incisivemedia.com
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Register now:   	
T: +44 (0)870 240 8859
F: +44 (0)20 7504 3730
W: quantcongresseurope.com 

BOOK NOW

Book online with ease! 

Visit quantcongresseurope.com  
and register in 5 easy steps.

Your registration fee includes: 
•	Morning refreshments
•	Lunch
•	Afternoon refreshments
•	Congress/seminar materials

We look forward to welcoming you to 
the event.

Please note your place is not guaranteed 
until your payment has been received. 

If you require an invoice please inform us 
stating whether you need an original or a fax 
copy. We accept company cheques, credit 
cards and bank transfers. Please allow a 
minimum of seven working days for a bank 
transfer to reach us and phone or fax us when 
it has been sent. Please state the event name 
and delegate name to which it relates.

Register online	 Register by post

Complete the booking form overleaf 
and post to Conference Administration:
 
Rest of World:
Incisive Financial  
Publishing Ltd 
Haymarket House,  
28-29 Haymarket,  
London, SW1Y 4RX, UK
T: +44 (0)870 240 8859
F: +44 (0)20 7504 3730 
E: conforders@incisivemedia.com 

USA/Canada:
Incisive RWG Inc,  
55 Broad Street,  
22nd Floor, New York,  
NY 10004  
USA
T: (00 1) 646 736 1888
F: (00 1) 646 390 6612 
E: conforders@incisivemedia.com

In order that we process your registration with 
maximum efficiency, we request that a copy of 
this booking form accompanies your payment.

Registration enquiries:

Customer Services, UK 
T: +44 (0) 870 240 8859 
E: conforders@incisivemedia.com

Marketing and media 
partnership enquiries:

Cassie Jauffret-Lenzi
T: +44 (0) 207 004 7563
E: cassie.jauffret-lenzi@incisivemedia.com
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Warning: Quant Congress Europe is a registered trademark, and the titles, 
contents and style of this brochure are the copyright of Incisive Media. We will 
act on any infringement of our rights anywhere in the world. © Incisive Media.
Cancellation/Substitution: A refund (less 10% administration fee) will be 
made if notice of cancellation is received in writing three weeks before 
the conference. Regrettably, no refunds will be available for cancellations 
received less than three weeks before the event start date. If you do 
not attend the event or notify us of your intention to cancel, the full fee 
will still be payable. A substitute delegate is welcome but the organiser 
MUST be notified in advance of the conference to avoid incurring a charge. 
Substitutions may NOT be made at the conference.
Disclaimer: The programme may change due to unforeseen circumstances, 
and Incisive Media reserves the right to alter the venue and/or speakers. 
Incisive Media accepts no responsibility for any loss or damage to property 
belonging to, nor for any personal injury incurred by, attendees at our 
conferences, whether within the conference venue or otherwise.

Data Protection: By registering for Quant Congress Europe Incisive Media* 
will send you further information relating to this event.  
In addition we will send you information about our other relevant products 
and services which we believe will be of interest to you.  
If you do not wish to receive other relevant information from Incisive Media 
via a particular medium please tick the following relevant boxes: mail r ; 
phone r ; fax r ; email r .

Incisive Media will also allow carefully selected third parties to contact you 
about their products and services. If you do not wish to receive information 
from third parties via any of the following media please tick the relevant 
boxes: mail r ; phone r. Please tick if you are happy to receive relevant 
information from carefully selected third parties by email r and fax r .

 I enclose a cheque payable to Incisive Financial Publishing Ltd.

 Please debit my 	  Amex     Visa      Mastercard    Maestro

Valid from date   /      Issue number        Security number    

card no                 	    expiry date   /   

account address if different from above

 signature	 date	

Incisive Financial Publishing Ltd. VAT No: GB 756978165. For companies in EU member states only: 

Please write your VAT/TVA/BTW/IVA/ MCMS/MWST/FPA number here 

4097/11

Please complete your details below in block capitals

Title	 First Name			   Last name	

Job title/position					     Department	

Company	

Address	

Post/zip code					     Country	

Telephone			   Fax		  Email		

  ��Registration Details

Payment Details

Please select which pre-congress seminar you wish to attend
r Pre-congress seminar 1 (CVA Modelling)	 r Pre-congress seminar 2 (Model Risk)
r Subscribers discount: 20% for current, paying subscribers. Please quote your subscriber number here 

Fax to: +44 (0)20 7504 3730
Email to: conforders@incisivemedia.com

Book Now

Early Bird 1, book by  
9 September

Early Bird 2, book by  
7 October

Standard rate

 Conference + seminar, 
7-9 November

£2,249 + VAT £2,399 + VAT £2,549 + VAT

 Conference only, 
8-9 November

£1,499 + VAT £1,649 + VAT £1,799 + VAT

 Seminar only, 7 November £899 + VAT £949 + VAT £999 + VAT
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