TopQuants

Autumn Workshop: November 21, 2012
Registration Form

Please return a completed form to: Registration@TopQuants.nl no later than November 10, 2012
Event venue: Ernst & Young Headquarters, Antonio Vivaldistraat 150, 1083 HP Amsterdam
Personal details

	Name
	

	Given name
	

	Employer
	

	Current title
	

	Email-address
	


Event registration 

	Preferences (1-most preferred)
	Parallel session 1
	Parallel session 2

	1
	
	

	2
	
	

	3
	
	


Parallel session 1
	Number
	Session details

	1A
	Harmenjan Sijtsma (Rabobank International) - Beyond BISIII: the Fundamental Review of the Trading Books

	1B
	Bert-Jan Nauta (Double Effect) - The Funding Value Adjustment – real or imaginary?

	1C
	Ton Vorst (VU University/Tinbergen Institute/ABN AMRO) - Risk and Return in Credits

	1D
	Mikhail Voropaev (ING) - Analytical Credit VaR

	1E
	Paul Wessels / Jeroen Heijneman (KPMG) - The impact of the accumulation of regulation on the Dutch banking sector


Parallel session 2
	Number
	Session details

	2A
	Harmenjan Sijtsma (Rabobank International) - Beyond BISIII: the Fundamental Review of the Trading Books

	2B
	Joeri Potters / Roger Lord (Cardano) – The Ultimate Forward Rate – Background, Issues and Impact

	2C
	Michael H.G. Schröder (London School of Economics) - Mechanisms for no-arbitrage term-structure modelling, with applications to interest-rates and realized-variance

	2D
	Frank de Jonghe / Siobhan Tipping (Ernst & Young) - Market impressions on counterparty credit risk: from CVA over IMM to FVA

	2E
	Ton Broekhuizen (NIBC) – Multiple discount and forward curves


Note: Each participant can attend at most two workshops, one in slot 1 and one in slot 2. More details on the workshops offered (e.g. short abstracts) can be found in a separate attachment to the invitation. The workshops will be filled in on a first-come, first-served basis. The organisers will consider in priority the first two preferences of each participant; the third preference will be used in case there are no places available for the first two indicated workshops. The organisers reserve the right to cancel any workshop with less then 10 registered attendees and to re-distribute the participants to other workshops. No writing materials will be distributed by the organizers (BYO pen & paper).

Special requests

	Parking:
	Y/N
	License-plate details: 

	Food (e.g. vegetarian, vegan, no pork, no veal etc.) 
	


Please note that only a limited number of parking spots is available. Preference will be given to workshop participants with limited mobility. The remaining parking spots will be assigned on a first-come first-served basis. 
The location has excellent public transport connections (Ámsterdam RAI and Ámsterdam Zuid). Please consider traveling by train, metro or bike.

