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Useful information

To register, please visit www.crm.cat/FESS2013

Registration fee: 750 € (after April 14, 2013)

Early-bird fee: 600 € (before April 14, 2013)

Registration and payment deadline: by May;31;2013

For special academic rates and student scholarships, please apply at nportet@crm.cat by

March 15, 2013. Barcelona 2013, June 18 - 21




Prof. Damiano Brigo is Chair and co-Head of Mathematical Finance at Imperial College
London, consistently ranked among the top 10 world universities, and Global Head of the
industry Capco Research Institute. Formerly Gilbart Professor at King's, Managing Director
of Fitch and senior quant in investment banking, Damiano published 70+ works and field
reference books in Mathematical Finance, Probability and Statistics. Damiano's H-index is 24
on Scholar. Damiano's interests include pricing, risk, credit, funding, and stochastic models
for commodities and inflation. Damiano holds a PhD in differential geometric stochastic
filtering.

Jim Gatheral is professor of mathematics at Baruch College, CUNY, teaching mostly courses
in the Masters of Financial Engineering (MFE) program. Jim was also a Managing Director at
Bank of America Merrill Lynch, and adjunt professor at the Courant Institute of the
Mathematical Sciences, New York. Prior to 2005 he headed the Equity Quantitative
Analytics group at Merrill Lynch. He has been involved at one time or other in all of the
major derivative product areas as trader, risk manager and quantitative analyst. Jim has a
BSc in mathematics and natural philosophy from Glasgow University and a PhD in
theoretical physics from Cambridge University. His currently research focus is on volatility
modeling and modeling equity market microstructure for algorithmic trading. His best-
selling book, The Volatility Surface: A Practitioner’s Guide (Wiley 2006) is one of the
standard references on the subject of volatility modeling.

Richard Martin is a Founding Partner at Longwood Credit Partners in London. His interests
include credit trading and risk management, and systematic trading in different asset
classes. He was previously a senior portfolio manager at AHL in London, and before that
Head of Quantitative Credit Strategy at Credit Suisse, and Head of Fixed Income Capital
Management at BNP Paribas. He began his career with GEC-Marconi in London working as
a research scientist principally in signal processing, in which he holds a PhD from London
University. He was awarded Quant of the Uear by RISK Magazine in 2002 and has been
RISK’s most published author for the last decade.

Alexander McNeil is Maxwell Professor of Mathematics in the Department of Actuarial
Mathematics and Statistics at Heriot-Watt University. He is also Director of the Scottish
Financial Risk Academy (SFRA), which organizes knowledge exchange activities between
the university and financial sectors in Scotland including Risk Colloquia, training events
and postgraduate placements in industry. Formely Assistant Professor in the Department
of Mathematics at ETH Zirich he has a BSc in mathematics from Imperial College, London
and a PhD in mathematical statistics from Cambridge University. His interests lie in the
development of mathematical and statistical methodology for integrated financial risk
management and include extreme value theory (EVT), risk theory, financial time series
analysis and the modeling of correlated risks. He has published papers in leading statistics,
econometrics, finance and insurance mathematics journals and is a regular speaker at
international risk management conferences. He is joint author, together with Riidiger Frey
and Paul Embrechts, of the book “Quantitative Risk Management: Concepts, Techniques
and Tools”, published by Princeton University Press in 2005.

Joan del Castillo, Universitat Autonoma de Barcelona
Paul MacManus, Analistas Financieros Internacionales

Joaquim Bruna, Centre de Recerca Matematica
José Luis Fernandez, Analistas Financieros Internacionales



