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The world of Capital Markets is changing. Soon there will be 
no room for traditional players without digital capabilities – 
markets will become increasingly efficient and the margin 
pool will shrink. Being the first to deploy a winning strategy 
from a particular data set (or group of data sets) requires 
asset managers to learn, build and master the latest 
computing techniques.

The Artificial Intelligence and Data Science in Trading  
event provides senior management from funds - 
fundamental to systematic - and investment banks with 
the latest tools and techniques to maximise margins and 
discover a competitive edge.

By attending, you will learn from 95 world-class speakers, 
from leading asset management companies, academia 
and technology providers. With an expected audience of 
well over 400 attendees from all over the world, this is the 

most important gathering worldwide fully focused on AI 
techniques for alpha discovery, optimising portfolios and 
managing risk.

In addition to the individual speaker sessions and panel 
debates, the many networking opportunities allows you to 
meet with peers and international experts whose focus and 
challenges are completely aligned with yours.

Technology is now a critical competitive differentiator in 
capital markets. By attending the AI and Data Science 
in Trading event you will be part of an independent and 
impartial platform, providing a full and unbiased reflection 
of what matters in the market. Don’t miss the opportunity 
to network with 400+ C-level decision makers, asset 
management companies, funds and investment banks, who 
are looking to share their business challenges with their 
peers and to find cutting-edge solutions.

Welcome

THE STORY SO FAR 

The launch event (London, 
March 2017) attracted 450 senior 
delegates from 25 countries - 
immediately placing it on the 
global stage. The next two events 
were in NYC, with the 2019 edition 
having a dramatic increase in the 
scope of the content - achieved  
by adding 3 parallel streams.  
This allowed the 544 attendees to 
choose the subject areas of most 
interest to them in addition to the 
broad plenary sessions. 

The momentum, relationships 
and brand awareness created 
over the last three years sets 
the scene for a record breaking 
London event in September.

WHICH TOPICS WILL BE COVERED? 
Our Advisory Board has selected the most important topics for the London edition of the event; with content relevant to 
the entire audience in the morning plenary sessions, followed by more focused parallel streams each afternoon.

Delegates are free to move between sessions in order to create a bespoke personal programme that fully meets their needs.

Day 1 Day 2
Afternoon stream themes

• Alternative data

• Natural language 
processing

• Quant for fundamental

• Market microstructure 
and HFT

• AI/ML cutting edge 
research

• Human capital

Afternoon stream themes

• AI and data

• Data and compliance

• Quant and risk methods

• AI start-up showcase

• AI / ML case studies

Morning plenary sessions

• Ethical AI, bias and trust

• The asset allocator’s view

• Data driven business 
models

Morning plenary sessions

• Data problems in  
data science

• Optimising man  
and machine

• The talent war

• Next gen hardware 
innovations
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Roland Fejfar
Executive Director, IBD 
FinTech, Morgan Stanley

Vasant Dhar
Professor, NYU, 
Founder, SCT Capital 
Management

Professor Stephen Roberts
Director, Oxford-Man 
Institute, Professor of 
Machine Learning, University 
of Oxford

James Davis
CIO
OPTrust

Peter Hafez
Chief Data Scientist, 
RavenPack

Afsheen Afshar
Former Chief AI Officer, 
Cerberus

Michael Marrale
Chief Executive Officer, 
M Science LLC

Paul Bilokon
CEO, Thalesians & Senior 
Quant Consultant, BNP

Sylvain Champonnois
BNP Paribas

Michael Beal
Chief Executive Officer, 
Data Capital Management

Professor Petter N. Kolm
Clinical Professor of Mathematics, 
Director of the Mathematics in 
Finance M.S. Program 
NYU Courant Institute of 
Mathematical Sciences 

Anthony Ledford
Chief Scientist, 
Man AHL

Carrie Shaw
Chief Marketing Officer, 
Quandl

Lisa Schirf
Former COO Data Strategies 
Group and AI Research
Citadel

Benoit Mondoloni
Head of PB Analytics
Bank of America Merrill 
Lynch

Professor David Hand
Senior Research Investigator 
and Emeritus Professor of 
Mathematics

Gary Kazantsev
Head of Machine Learning 
Engineering, Bloomberg

Advisory 
Board

Gordon Ritter
Former Senior Portfolio 
Manager, GSA Capital

Tristan Fletcher
CEO
ChAI

Andrew Janian
Head of Data Engineering, 
Two Sigma

George Mussali
CIO & Head of Research, 
PanAgora AM

Margaret Holen 
Lecturer, Princeton 
University & Advisor, 
Thinknum

Why
Attend?
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Must See 
Sessions

Monday 16 September, 2019 
9.00am: 

OPENING KEYNOTE:  
Can artificial intelligence be 
ethical? Some lessons from 
early adopters of ethical AI

Artificial Intelligence is here to stay and 
is rapidly being adopted in virtually every 
domain – from healthcare to finance 
and public safety and entertainment, 
to name a few.  However, most AI 
systems and ML models today are 
black-boxes that often function in 
oblique, invisible ways for both its 
developers and especially compliance 
staff and regulators.  This has led to 
Ethical and Regulatory concerns about 
how AI may harm the most vulnerable 
driven the need for building Trusted 
and Ethical Responsible AI systems 
— AI applications and models that 
are free from bias, transparent in their 
operations, and are able to reflect the 
core values and policies of the business 
and governments. This session will 
address the importance of Ethical AI 
and how it is being applied currently by 
businesses and governments.

 Manoj Saxena 
Chairman 
AI Global 

Monday 16 September, 2019 
10.00am: 

Trust in AI

Trust and interpretability are vital in 
allowing asset allocators to increase 
investment in AI driven funds. What are 
the latest developments, and how can 
you separate the claims from the facts?
At Cerberus Capital Management, 
Dr. Afshar led the development of a 
proprietary operations platform focused 
on AI and machine learning, the goal of 
which is to empower Cerberus’ portfolio 
companies and trading desks with the 
technological, analytical, and cultural 
perspectives to extract measurable value 
out of raw data.
He was also previously Chief Data 
Science Officer of J.P. Morgan’s 
Corporate & Investment Bank (CIB), 
overseeing data science functions across 
all parts of the CIB.

 Afsheen Afshar 
former Chief AI Officer  
& Senior MD 
Cerberus / JPMC 

 

Monday 16 September, 2019 
11.35am: 

The past and future of 
quantitative research

Traditionally, the development of 
investment strategies has required 
domain-specific knowledge and access 
to restricted datasets. The great majority 
of data scientists lack either or both 
of these requirements. The future of 
quantitative research passes through 
the design of platforms that enable 
all data scientists to identify market 
inefficiencies, hence increase market 
efficiency by democratizing finance.

 Marcos López de Prado 
Adjunct Professor 
Cornell University
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8.00

REGISTRATION AND COFFEE IN THE EXHIBITION AREA

8.50

Chair’s opening remarks

William Kelly 
CEO 
CAIA

9.00

OPENING KEYNOTE: “Can artificial intelligence be 
ethical?” Some lessons from early adopters of ethical AI

Artificial Intelligence is here to stay and is rapidly being adopted 
in virtually every domain – from healthcare to finance and 
public safety and entertainment, to name a few. However, most 
AI systems and ML models today are black-boxes that often 
function in oblique, invisible ways for both its developers and 
especially compliance staff and regulators. This session will 
address the importance of Ethical AI and how it is being applied 
currently by businesses and governments.

Manoj Saxena 
Chairman 
AI Global

9.20 

PANEL: Bias in AI 

Bias has been proven to become a factor in AI models and can 
have significant impacts on results. What steps can you take to 
minimise or control bias?

Moderator:  
Anthony Ledford 
Chief Scientist 
Man AHL
Miquel Noguer I Alonso 
Co-Founder  
Artificial Intelligence Finance Institute
Pavan Arora 
Chief AI Officer 
Aramark
Gary Kazantsev 
Head of Quant Technology Strategy, Office of the CTO 
Bloomberg LP

10.00 

Trust in AI 

Trust and interpretability are vital in allowing asset allocators to 
increase investment in AI driven funds.

Artificial intelligence (AI) has been increasingly hyped over the 
past few years. This is led to both great hope and great anxiety, 
primarily rooted in an assumption of how much the output of 
AI can be trusted. Here we examine some popular examples 
and posit a framework for how to incorporate AI into existing 
systems while trusting it neither too much nor too little.

Afsheen Afshar 
Former Chief AI Officer & Senior MD 
Cerberus / JPMC 

10.30

NETWORKING REFRESHMENT BREAK IN THE 
EXHIBITION AREA

10.50

The asset allocator’s view 

How do you decide about how much to invest in AI driven 
funds, and justify the decision to your board and shareholders? 
A panel of leading asset allocators share their decision 
making process and discuss the importance of issues like 
interpretability and compliance.

Moderator:  
Afsheen Afshar 
Former Chief AI Officer & Senior MD 
Cerberus / JPMC
Irina Bogacheva 
Head of Multi-Asset Research 
QS Investors

Fredrik Nerbrand 
Former Multi-Asset Strategist  
BlackRock

Joseph Simonian 
Senior Investment Strategist 
Acadian Asset Management 

Day 1 Agenda
16 September, 2019
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Day 1 Agenda
16 September, 2019

11.35

The past and future of quantitative research  

Traditionally, the development of investment strategies has 
required domain-specific knowledge and access to restricted 
datasets. The great majority of data scientists lack either or 
both of these requirements. The future of quantitative research 
passes through the design of platforms that enable all data 
scientists to identify market inefficiencies, hence increase 
market efficiency by democratizing finance.

Marcos López de Prado  
Adjunct Professor 
Cornell University

12.05 

KEYNOTE: Keynote Interview 

Sandy Rattray 
Chief Investment Officer 
Man Group PLC 

Interviewed by:  
Jonathan Guthrie  
Head of Lex Column 
Financial Times

12.35

NETWORKING LUNCH IN THE EXHIBITION AREA

12.40 

Lunch and learn - Hosted by Eagle Alpha

Alpha capture for alternative datasets

Twenty years ago fund managers asked if there was alpha in 
traditional research and stockbroker recommendations. What 
followed over the next two decades was the establishment 
of alpha capture networks to measure the value of broker 
recommendations. 

Today, with the exponential growth in alternative data, 
we ask ourselves a similar question – is there alpha in 
alternative data? To date this has been ascertained through 
extensive alpha testing by the buyers of alternative data. 
The recommendations and case studies from vendors are 
questioned like broker reports of 20 years ago.

At AI & Data Science in Trading, Eagle Alpha, is launching the 
first alpha capture solution based on alternative datasets. As 
the largest aggregator, with over 1,000 dataset relationships 
and growing, we are uniquely positioned to independently 
aggregate, track and measure dataset predictions. 

The key benefits for buyers of alternative datasets include 
dataset prioritization and capturing alpha. 
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Stream A:  
ALT DATA

Stream B:  
QUANT FOR FUNDAMENTAL

Stream C:  
AI/ML CUTTING EDGE RESEARCH

1.30 

Chair: Emmett Kilduff, Founder, Eagle 
Alpha

1.30

Chair: Peter Davaney-Graham, 
VP, Product Strategy, Content and 
Technology Solutions, FactSet

1.30

Chair: Mehrzad Mahdavi, CEO, Financial 
Data Professionals (FDP) Institute

1.35

The appeal and perils of quant 
assisted social listening - Alt 
data’s ground zero for information 
discovery

The dissemination of socially sourced, 
non-financial information to Wall Street 
and the investing public is inefficient, 
leading to information imbalances that 
can last from seconds to weeks. As 
global mass adoption of social networks 
progresses the speed, reach, and 
mechanics of modern communication 
- the arc of data dissemination flattens. 
This evolution provides an opportunity 
for the interpretation of social metrics, 
cues, and warnings depicting the 
present in close to real time.

Chris Camillo, Co-Founder / Advisor, 
TickerTags

1.35

Data therapy: The biggest data 
challenge is the fundamental 
analyst

Data is not just another tool for 
fundamental investors, it is a new way of 
thinking probabilistically about the world 
and scientifically rejecting hypotheses. 
This is not a talk about data, it is a talk 
about humans thinking less instinctively 
and more purposefully. In other words, 
can fundamental analysts evolve into 
data-driven cyborgs?

This talk will discuss the challenges and 
insights gained by working directly with 
hedge fund analysts for over a decade.

Matei Zatreanu, Chief Executive Officer, 
System2

1.35

Enhancing time series momentum 
strategies using deep neural 
networks

While time series momentum is a 
well-studied phenomenon in finance, 
common strategies require the explicit 
definition of both a trend estimator and 
a position sizing rule. In this paper, we 
introduce Deep Momentum Networks 
-- a hybrid approach which injects deep 
learning based trading rules into the 
volatility scaling framework of time series 
momentum.

Stephen Roberts, Director, Oxford-Man  
Institute of Quantitative Finance, 
Professor of Machine Learning, 
University of Oxford 

Day 1 Agenda
16 September, 2019

Excellent 
conference; 
I have been 
to several 
ML finance 
events in the 
last 6 months; 
this was 
unequivocally 
the best.”
Joseph Chiasson, 
Data Scientist
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1.50

Solving the most typical technical 
challenges in alt data with machine 
learning techniques

Gene Ekster, Co-Founder, Alternative 
Data Group

1.55

AI framework for Alpha generation 
and dynamic risk controls

Marc Antonio Awada, Chief Risk & Data 
Analytics Officer, Alpha Innovations

1.55

Unsupervised learning applied to 
trade data

ABN AMRO Clearing Bank works with 
considerably large amounts of data 
every day. Using this data we design 
and deploy in production deep learning 
models together with hyper-parameter 
optimisation models to approach 
some of their business cases. This talk 
will be focused on how to get insight 
and meaningful lower-dimensional 
representations of the data.

Claudi Ruiz Camps, Snr ML Specialist, 
ABN AMRO 

Juan Manuel Acevedo Valle, ML 
Specialist, ABN AMRO

2.05

Latest advances in satellite data 
use-case

Bryan Yates, General Manager/ Head of 
Sales, EMEA, Orbital Insight

2.20

PANEL: Now the use of Alt Data 
is better understood, what’s the 
future for non-market data?

Moderator:  
Lisa Schirf, Former COO, Data 
Strategies Group & AI Research, Citadel 
Chris Camillo, Co-Founder / Advisor, 
TickerTags 
Gene Ekster, Co-Founder, Alternative 
Data Group 
Sam Livingstone, Head of Data Science, 
Jupiter Asset Management 
Bryan Yates, General Manager/ Head of 
Sales, EMEA, Orbital Insight

2.15

Improving the investment 
decision system based on 
collaborative intelligence

Within the context of (investment) 
decision making our reliance on human 
judgment alone, unaided by computers, 
is going to decrease. Furthermore relying 
fully on algorithms and data driven 
insights is also not without challenges. 
Traditional wisdom says a combination of 
human and machine should yield better 
decision outcomes. But which model 
of collaboration between humans and 
algorithm is most ideal?

Prasenjeet Bhattacharya, Lead Data 
Scientist – Multi Asset, NN Investment 
Partners

2.15

Machine learning to monitor 
hundreds of algorithms on a 
trading floor

With the rise of automation, being 
able to give back control to humans at 
the best moment with the adequate 
information is a challenge. This talk 
presents how machine learning can 
detect in real-time potential causes 
of bad performance of hundreds of 
trading algorithms, grouping  them in 
‘meaningful clusters’ so that a trader can 
adjust their parameters if needed.

Charles-Albert Lehalle, Head of Data 
Analytics, Capital Fund Management

Day 1 Agenda
16 September, 2019
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3.10

Go back to the source: Building and 
tagging bespoke datasets from 
messy or unstructured raw material
This session will discuss the benefits that 
can come from building your own datasets 
from unstructured sources, the advantages 
of a combined man and machine approach 
to the problem, how to select a workforce 
for manual data collection and a couple of 
quick case studies.

Daniel Mitchell, CEO, Hivemind

2.35

The automated signal discovery 
technology empowering 
traditional analysts

Market participants are observing 
faster markets and exponential growth 
in the number of novel datasets. The 
complexity and the cost of incorporating 
these datasets are major obstacles for 
adoption. This is further exacerbated by 
the ‘talent war’ for top data scientists.

Darko Matovski, Co-Founder & CEO, 
CausaLens

2.35

Deep graph learning: Assessing 
market regimes using graph 
convolution

Tony Guida, Executive Director - Senior 
Quant Research, RAM Active Investments

2.50

PANEL: Introducing quant 
methods & alt data into your 
fundamental approach  

Moderator: Peter Davaney-Graham, 
VP, Product Strategy, Content and 
Technology Solutions, FactSet

Charles-Albert Lehalle, Head of Data 
Analytics, Capital Fund Management  

Pier Francesco Procacci, Senior 
Associate, Quant Research, Citi

Paolo Puggioni, Director, Data and 
Innovation Manager, European Equities, 
BlackRock

Aner Ravon, Co-Founder & Chief 
Strategy Officer, Zirra

2.50

Forecasting the cross-section of 
stock returns using ML algorithms 

Forecasting stock returns at the firm 
level brings the challenge of evaluating 
the independent information in the 
entirety of many cross-sectional 
predictor variables, their potential 
interactions and non-linearities. While 
traditional portfolio sorts and simple 
linear regressions are not up to that 
task, machine learning algorithms are 
well suited for that problem. This talk 
gives answers on when, why and how to 
use ML algorithms in forecasting stock 
returns at the firm level.

Benjamin Moritz, Executive Partner,  
HQ Asset Management

3.10

Quantum computing in finance: 
Where to apply it

Sam Mugel, Co-Founder, Multiverse 
Computing

Day 1 Agenda
16 September, 2019
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3.30      NETWORKING REFRESHMENT BREAK IN THE EXHIBITION AREA

Stream A:  
NATURAL LANGUAGE PROCESSING

Stream B:   
MARKET MICROSTRUCTURE & HFT

Stream C:  
HUMAN CAPITAL

3.55

Chair: Anthony Tassone, CEO, GreenKey 
Technologies

3.55

Chair: Jakob Aungiers, Head 
of Systematic Market Making, 
Quantstellation Capital 

3.55

Chair: Benoit Mondoloni, Head of PB 
Analytics, Bank of America Merrill Lynch

4.00

Teaching machines to understand 
Chinese cyberslang

George Mussalli, CIO & Head of 
Research, PanAgora AM

4.00

Use of deep learning for 
modelling high-frequency market 
microstructure data

After a brief introduction to market 
microstructure and high-frequency 
financial data, we present recent work 
on a large-scale deep learning model 
to predict price movements from limit 
order book (LOB) data of cash equities. 
The model, which utilises convolutional 
filters and LSTMs, is trained using 
full-resolution market data from the 
London Stock Exchange. Our model 
delivers a remarkably stable out-of-
sample prediction accuracy for a 
variety of instruments and outperforms 
existing methods. Interestingly, our 
model translates well to instruments 
which were not part of the training set, 
indicating the model’s ability to extract 
universal features.

Stefan Zohren, Senior Research Fellow, 
Oxford-Man Institute, University of Oxford

4.00

Diverse teams beat homogenous 
teams every time in terms of 
performance

Data Science is a team sport. And data 
science is inherently multi-disciplinary, 
combining many different skills and 
approaches. Having built the Data 
Insights Unit in Schroders over the last 
5 years, Mark will be talking about the 
many elements of getting a diverse team 
to work together effectively, including 
motivating them, organising them, and 
rewarding them. This will include a few 
specific techniques, frameworks and tools 
that we’ve found have really helped, and 
the lessons we’ve learned along the way.

Mark Ainsworth, Head of Data Insights, 
Schroders

Day 1 Agenda
16 September, 2019
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4.20

Unlocking internal data using NLP

We generate too many emails, store too 
many files and have more information 
than we know about or are able to handle. 
While conversations across email and 
messengers are growing senseless, our 
data is mostly unused, fragmented and 
decentralized making it impossible to 
keep track, let alone know exactly what 
we have. While organizations believe 
there is value in their own data, the 
challenge is finding ways to monetize 
it. In this presentation, Peter Hafez will 
present a real case study showcasing how 
a fundamental asset management firm 
is leveraging RavenPack technology to 
transform their own emails, messages, 
and files into trading signals to create 
alpha generating strategies.

Peter Hafez, Chief Data Scientist, 
RavenPack

4.20

Enabling value extraction from 
limit order book data

L3 limit order book (LOB) data contains 
30% more price discovery relevant 
information than L1 data. The problem 
is this data is difficult to work with and 
the information is hard to extract. While 
a small handful of very well resourced 
leading market participants have 
capitalized on being able to use this 
data over the last decade, most major 
financial institutions are still not able to.

Hugh Christensen, Founder & Head of 
Research, BMLL

4.20

Innovation in recruitment. How 
have firms been addressing the 
talent shortage?

4.40

PANEL: Challenges and 
opportunities in widespread NLP 
adoption

Moderator: Anthony Tassone, CEO, 
GreenKey Technologies

Peter Hafez, Chief Data Scientist, 
RavenPack 

George Mussalli, CIO & Head of 
Research, PanAgora AM 

Bennett Saltzman, Senior NLP Data 
Scientist & Lead Model Developer, 
Amenity Analytics

4.40

Statistical methods to detect 
market asymmetries - an 
application to flash crash 
forecasting

Jeremy Turiel, PhD Candidate - 
Financial Computing and Analytics 
Group, University College London

4.40

PANEL: Continuous learning – 
How can you ensure your team 
remains up-to-date with the latest 
techniques and technology?

Moderator: Benoit Mondoloni, Head of PB 
Analytics, Bank of America Merrill Lynch

Mark Ainsworth, Head of Data Insights, 
Schroders 

Robert Daniel, CSO, DataCamp

Alex Remorov, Vice President, Systematic 
Active Equities, BlackRock

Anthony Tattersall, Senior Director, 
Enterprise, Coursera

5.00

Predictive models for HFT 

Andrew Mann, Quantitative Researcher 
- Market Maker, Virtu Financial

5.20      Closing remarks

5.30-7.00      DRINKS RECEPTION & NETWORKING IN THE EXHIBITION AREA

Day 1 Agenda
16 September, 2019
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8.00

REGISTRATION AND COFFEE IN THE EXHIBITION AREA

8.50

Chair’s opening remarks
Elizabeth Pritchard 
Head of Go-To-Market, Founding Executive 
Crux Informatics

8.55

KEYNOTE: Data distortions, dangers, and disasters
This talk is about what might be called the Achilles heel of data 
science. It is a general talk, making reference to algorithmic 
trading, but applying much more generally to the applications 
of machine learning, AI, and statistics in the modern world of 
what is often called “big data”.

David Hand 
Senior Research Investigator &  
Emeritus Professor of Mathematics 
Imperial College London

9.15

PANEL: Man vs. Machine
The perceived wisdom is that as human and machine brains 
have quite different strengths and abilities, the combination 
of both capabilities will offer the most effective solutions. But 
for how long will this remain the case? Does the vast increase 
in data to be modeled; advanced algorithms and new deep 
learning techniques mean that a machine-only advantage will 
be reached in the near future?

Moderator:  
David Hand 
Senior Research Investigator &  
Emeritus Professor of Mathematics 
Imperial College London

Prasenjeet Bhattacharya 
Lead Data Scientist – Multi Asset 
NN Investment Partners

Laurent El Ghaoui 
Co-Founder, Chief Scientist 
SumUp Analytics

Sebastien Guglietta  
Co-Head, Computational Intelligence Systematic Strategies  
Brevan Howard

Daniel Mitchell  
CEO  
Hivemind

9.50

PANEL: The role of fintech companies in AI / 
forecasting as a service 

Over the past decade, the financial world has familiarised 
itself with technologies such as Artificial Intelligence (AI) and 
Blockchain. Today, the two are integral to services like fraud 
detection in banking and share trading analytics. What is the 
next frontier for FinTech? The vote is still out, but polls point in 
the direction of commodity trading.

Moderator:  
Tristan Fletcher 
CEO 
ChAI

Mark Fletcher  
Managing Director 
Cardinal Analytics

Niall Hurley  
Head of Business Development  
Eagle Alpha

Ganesh Mani 
Adjunct Faculty  
Carnegie Mellon; ex-SSgA

Darko Matovski  
Co-Founder & CEO  
CausaLens

Day 2 Agenda
17 September, 2019
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10.30

NETWORKING REFRESHMENT BREAK IN THE 
EXHIBITION AREA

11.00 

KEYNOTE: Title TBC
Sebastien Guglietta  
Co-Head, Computational Intelligence Systematic Strategies  
Brevan Howard

11.20 

KEYNOTE: Advances in GPU Accelerated AI and ML
OpenAI recently blogged about the growth of compute 
applied to AI training since 2012. According to their statistics, 
compute has grown by a factor of 300,000 (doubling roughly 
every 3.5 months, more than five times faster than Moore’s 
Law). Large “real world” models like BERT can be trained today 
in under an hour – with 1,472 co-operating V100 GPUs in a 
DGX-2 based SuperPod – an architecture that has evolved over 
the past few years to be the premier platform for AI research. 
Leave with an understanding of how GPUs acceleration is 
advancing research and applications across data science.

John Ashley 
Director, Global Financial Services Strategy  
NVIDIA

11.40

PANEL: Diversity and inclusion: How can we address 
the industry’s gender imbalance?
Michael Beal  
Chief Executive Officer  
Data Capital Management

Katya Chupryna 
SPRINT (Spread Products Investment Technologies) 
Citi

Sohail Raja 
UK Chief Digital Officer 
Societe Generale

Lisa Schirf 
Former Chief Operating Officer, Data Strategies Group and AI 
Research  
Citadel

12.30 

NETWORKING LUNCH IN THE EXHIBITION AREA

LUNCH AND LEARN: 

Diversity Roundtables: Facilitated discussions with earlier 
panelists to debate practical solutions on how to increase 
diversity within the industry.

Day 2 Agenda
17 September, 2019
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Stream A:  
AI & DATA

Stream B:  
QUANT & RISK METHODS

Stream C:  
START-UP SHOWCASE

1.30

Chair: Elliott Hann, Executive Director, UBS 
Data Solutions, UBS Investment Bank

1.30

Chair: Anjelika Klamp, Managing 
Director, CITE Investments

1.30

Chair: Roland Fejfar, Head TechBD 
EMEA / APAC, Morgan Stanley

1.35

Data, a new asset to your portfolio
In our fully connected world, never has 
access to information been that easy. 
This statement remains relevant when it 
comes to your personal information. By 
surfing on the web, one can guess your 
centers of interests, your habits, your 
age, your wealth, your location. Allowing 
unknown intermediaries to waylay your 
personal data is a threat to your security, 
but also a financial robbery.
Glen High, Quantitative Analyst, Ostrum 
Asset Management

1.35

Latest developments in deep 
learning 
Miquel Noguer i Alonso, Co-Founder, 
Artificial Intelligence, Finance Institute

1.35

Start-up showcase 
Meet 4 leading AI driven start-ups from 
within the asset management world. 
Each will present their business and a 
winner voted on by you, the audience 

Tristan Fletcher, CEO, ChAI. ChAI helps 
mitigate commodity price volatility 
by forecasting their prices using both 
traditional and alt data (including 
satellite, maritime & political risk) and 
the latest in AI techniques over time 
horizons of one day to one year. 

Laurent El Ghaoui, Co-Founder, Chief 
Scientist, SumUp Analytics. SumUp 
Analytics is advancing the way 
companies leverage unstructured, 
text-data. We provide a large scale, 
high-speed text analytics platform that 
enables users to extract key insights  
in a fast, efficient and transparent way.

Axel Orgogozo, CEO, QuantsUnited

Benjamin Zweig, CEO, Revelio Labs. 
Revelio Labs leverages the latest 
advances in AI research methods 
to create structured and accurate 
representations of raw labour data 
contained in millions of resumes,  
online profiles, and job postings. 

1.55

Advances in machine learning:  
A finance perspective 
Gary Kazantsev, Head of Quant 
Technology Strategy, Office of the CTO, 
Bloomberg LP

1.50

Developing macro predictions 
using alt data 
Apurv Jain, Visiting Researcher, Harvard 
Business School

Day 2 Agenda
17 September, 2019
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2.15

Modelling with alternative data: 
How to avoid propagation of 
uncertainty from the worst data  
to the best
Tomaso Aste, Professor of Complexity 
Science; Head - Financial Computing 
and Analytics Group, UCL

2.05

Risk in the financial data science 
research process: What investors 
should know 
Joseph Simonian, Senior Investment 
Strategist, Acadian Asset Management

1.35

Start-up showcase continues

2.20

Reinventing the quant group to 
meet 21st century data and AI 
opportunities
This talk will discuss what changes are 
needed in quant groups to excel in an 
innovative AI, data driven and highly 
regulated risk environment.

Daniel Rosegarten, Head of ALM 
Quantitative Development, Barclays

2.35

PANEL: The latest developments 
in using AI on data, including deep 
learning libraries and artificial 
neural networks
Moderator: Elliott Hann, Executive 
Director, UBS Data Solutions, UBS 
Investment Bank
Tomaso Aste, Professor of Complexity 
Science; Head - Financial Computing 
and Analytics Group, UCL
Syed Husain, Chief IT Architect, BCG 
Platinion

2.35

PANEL: Uncovering & assessing risk 
factors of a pure quant strategy.

Moderator: Joseph Simonian, Senior 
Investment Strategist, Acadian Asset 
Management

Apurv Jain, Visiting Researcher, Harvard 
BS 

Daniel Rosegarten, Head of ALM 
Quantitative Development, Barclays

3.25      NETWORKING REFRESHMENT BREAK IN THE EXHIBITION AREA

Stream A:  
DATA & COMPLIANCE

Stream B:  
QUANT & RISK METHODS

Stream C:  
ML CASE STUDIES

3.50

Chair: Marcus Hooper, Domain Expert, 
Finance & Capital Markets, GFT Group

3.50

Chair: David Jessop, Global Head of 
Quantitative Research

3.50

Chair: Ganesh Mani, Adjunct Faculty, 
Carnegie Mellon; ex-SSgA

Day 2 Agenda
17 September, 2019
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3.55

PANEL: A practical guide to 
minimising regulatory risk in using 
alt data for alpha discovery

Moderator: Gary Goldberg, Chief 
Executive Officer, qdatus

Sylvain Champonnois, Global Markets 
Head of Data and AI Signals, BNP Paribas

Clayton Feick, Global Head of Sales, 
Quandl

David Kemp, Group Head of 
Compliance, GAM

3.55

Innovations with machine learning 

Andreas Petrides, Associate, Equities 
Execution Research Strats, Goldman 
Sachs 

Michael Steliaros, Global Head of 
Quantitative Execution Services, 
Goldman Sachs

3.55

The book of alternative data
In this talk, we give a sneak peek of The 
Book of Alternative Data, which is to 
be published in early 2020. We briefly 
discuss some of the challenges when 
using alternative such as structuring it 
and quantifying its value, as well as the 
risks involved. We’ll go through a few of 
the use cases from book. These include 
using automotive supply chain data to 
trade auto stocks, satellite imagery to 
model retailers earnings per share and 
news data to understand FX volatility 
around central bank meetings.
Saeed Amen, Chief Executive Officer, 
Cuemacro
Alexander Denev, Head of AI - Financial 
Services, Deloitte

4.30

PANEL: Sustainable finance & the 
disruption of climate change

Moderator: Marcus Hopper, Domain 
Expert, Finance & Capital Markets, GFT 
Group

Kevin Bourne, former Global Head of 
Sustainable Investment, FTSE Russell 
& former Global Head of Electronic & 
Portfolio Trading, HSBC

4.15

PANEL: The outlook for emerging 
quantitative concepts as a tool to 
find edge 

Vadim Kanofyev, Quantitative 
Researcher, Bloomberg

Ciprian Marin, Director of Quantitative 
Research, Lazard Asset Management

Benjamin Raffin, Senior Quantitative 
Portfolio Manager, RPMI Railpen

4.15

PANEL: When ML doesn’t work as 
expected, what went wrong and 
how can you recover?
Given the intrinsic complex and dynamic 
nature of the machine learning (ML) the 
possibility of failure does not come like a 
surprise.
Of course perfection always starts with 
mistakes. So, how can we make the ML 
a better place? Of course, the starting 
point is the data.
Moderator: Ganesh Mani, Adjunct 
Faculty, Carnegie Mellon; ex-SSgA
Maurizio Garro, Snr Manager, Market, 
Credit & Risk, Lloyds Banking Group
Blanka Horvath, Honorary Lecturer in 
Mathematical Finance, King’s College
Iuliia Shpak, Quantitative Strategies 
Specialist, Sarasin & Partners LLP

Day 2 Agenda
17 September, 2019
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Day 2 Agenda
17 September, 2019

4.55

Crypto-Assets are a data science 
heaven

Jesus Rodriguez, CTO, IntoTheBlock 

4.55

Beyond historical data: Stimulations 
using deep intelligence agents

Financial traders typically assess their 
investment strategies against historical 
market prices. When using only data 
from the past, market conditions 
outside historical bounds are ignored. 
The augmentation of historical prices 
with synthetic prices generated using 
simulations provide an effective 
supplement. This talk describes an Agent 
Based Model to simulate market data for 
various what-if scenarios such as sudden 
price crash, bearish or bullish market 
sentiment and shock contagion.
Natraj Raman, Associate Director, Data 
Science, S&P Global Ratings

5.15       Closing Summary

5.30      Close of Conference

From finding differentiated data to learning how to put that data to 
work, the AI & Data Science in Trading conference was eye-opening 
and actionable.”
Pavan Arora, Chief AI Officer, Aramark
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Location & 
Pricing

Standard Package

REGISTER

£1,495 + 20% VAT 

Full access is given for the entire two days of the 
conference & exhibition.

During the event guests will have unprecedented 
networking opportunities during breakfast, 
coffee breaks, lunch and the evening reception. 
Don’t miss the opportunity to meet with the 
most influential group of executives using AI in 
asset management. Guests will have use of the 
excellent facilities including WiFi throughout at 
this easy to reach central London location. 

REGISTER

Special Academic/ 
Start up Rate

£695 + 20% VAT 
Full access is given for the entire two days of the 
conference & exhibition

* To qualify for this rate you will need to supply 
supporting documentation to verify your status.

For the academic rate, this includes being a full 
time student or in full time employment by an 
academic institution.

For the start up rate, you must work for a 
company that has both fewer than 15 employers 
and have been trading for less than 3 years.  

AI & Data Science 
in Trading
16-17 September, 2019  
155 Bishopsgate, London

aidatatrading.co.uk 

Save the date 
Join us in New York City for the 5th 
Edition of AI and Data Science in 
Trading at the Metropolitan Pavilion, 
March 16-18, 2020.

REGISTER

Group Discount: 20% off for 3 or more delegates 

*Excludes Academic/Start up rate. Three parallel streams with topics for data engineers, data 
scientists, quants, PMs, traders, risk experts, researchers, analysts,  CIOs, CTOs and Heads of AI / ML. 
Bring some colleagues and benefit from a significant discount!

https://www.aidatatrading.co.uk/srspricing-0
https://www.aidatatrading.co.uk/srspricing-0
https://www.aidatatrading.co.uk/srspricing-0
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Sponsors 
& Media 
Partners 

GOLD SPONSOR 

 Since 1882, Dow Jones has been finding new ways to bring information to the world’s top business entities. Beginning as 
a niche news agency in an obscure Wall Street basement, Dow Jones has grown to be a worldwide news and information 
powerhouse, with prestigious brands including The Wall Street Journal, Dow Jones Newswires, Factiva, Barron’s, 
MarketWatch and Financial News. Visit dowjones.com.

 

DIGITAL SPONSOR

 Societe Generale is one of the leading European financial services groups. Based on a diversified and integrated banking 
model, the Group combines financial strength and proven expertise in innovation with a strategy of sustainable growth, 
aiming to be the trusted partner for its clients, committed to the positive transformations of society and the economy.
Visit: societegenerale.com

HPC PARTNER

 NVIDIA (NASDAQ: NVDA) is the AI computing company. Its invention of the GPU in 1999 sparked the growth of the PC 
gaming market, redefined modern computer graphics and revolutionized parallel computing. More recently, GPU deep 
learning ignited modern AI — the next era of computing — with the GPU acting as the brain of computers, robots and 
self-driving cars that can perceive and understand the world. Visit: nvidia.com/en-gb

SPONSORS

 Amenity Analytics develops cloud-based analytics tools to help businesses draw actionable insights from text on a 
massive scale. Visit: amenityanalytics.com

 BMLL is a data & analytics platform that combines the world’s most granular data sets, unlimited cloud compute power 
and leading machine learning libraries. Clients across financial services use BMLLL’s platform and dashboard applications to 
optimise their quantitative trading strategies as well monitor execution costs and analyse market quality. Visit: bmlltech.com

 DataCamp helps companies answer their most challenging questions by making better use of data. Our users acquire 
and maintain data fluency on the world’s most advanced data fluency platform. Visit: datacamp.com

 Since 2012 Eagle Alpha has provided a full-service solution that enables asset managers to obtain alpha from alternative 
data. Visit: eaglealpha.com

 For over 40 years FactSet delivers superior analytics, service, content, and technology to help more than +88,000 users 
see and seize opportunity sooner. We are committed to giving investment professionals the edge to outperform, with 
fresh perspectives, informed insights, and the industry-leading support of our dedicated specialists. Visit: factset.com

Interested in sponsoring?
Please contact: 

 

Thomas Allum  
Account Manager 
thomas.allum@alphaevents.com 
+44 (0) 207 368 9408

 

Moira Robertson  
Sales Director 
moira.robertson@alphaevents.com 
+44 (0) 207 368 9341

https://www.dowjones.com/
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Sponsors 
& Media 
Partners 

 GreenKey Technologies (GK) is the creator of a patented speech recognition (ASR) and natural language processing 
(NLP) platform that recognizes complex financial jargon across real-time audio and text sources and transforms them 
into actionable insights. Visit: greenkeytech.com

 HIVEMIND is a data science and technology company that specialises in creating clean, structured data from an 
unstructured world. Our software combines computational methods with distributed human intelligence to help 
companies distil messy or unstructured raw material into pertinent, valuable and accurate data assets. Visit: hvmd.io

 Orbital Insight is a Geospatial Big Data company leveraging the rapidly growing availability of satellite, UAV, and other 
geospatial data sources, to understand and characterize socio-economic trends at global, regional, and hyper-local scales. 
Visit: orbitalinsight.com

 Quandl is the largest provider of alternative data for financial professionals. The company sources, evaluates and 
productizes undiscovered data assets, transforming them into quantified, actionable intelligence for select institutional 
clients. Visit: quandl.com

 SumUp Analytics is an artificial intelligence and natural language processing (NLP) company advancing the way 
businesses leverage unstructured, text-data. We provide a large-scale, high-speed text analytics platform that processes 
large data-sets and document collections in real-time, in multiple languages, and in unsupervised fashion. Visit: sumup.ai

 Zirra is a tech-based business intelligence company that uses artificial intelligence to produce cutting-edge company 
analysis for thousands of publicly listed companies across all major stock markets. Visit: zirra.com

EXHIBITORS

 AYLIEN is a leading provider of News Intelligence products and solutions to enterprise customers in Financial Services 
and Risk Management. Visit: aylien.com

 Dataiku is the centralised data platform that moves businesses along their data journey from analytics at scale to 
enterprise AI. Visit: dataiku.com

 The Financial Data Professional (FDP) designation is a self-study program designed to educate financial professionals 
about the emerging field of data science and its practical applications in the financial sector. Visit: fdpinstitute.org

 Visible Alpha is a financial technology company that helps investment firms of all sizes and geographies discover ideas 
through its deep consensus platform, Visible Alpha Insights. Insights capture the forecasts, assumptions and logic from 
full working sell-side models and integrates them into comparable views across analysts. Visit: visiblealpha.com
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Sponsors 
& Media 
Partners 

I have been participating in the AI and Data Science conference in the past 
couple of years and found it to be highly useful. It’s a great event to meet new 
and interesting data vendors and share ideas around how alternative data and 
machine learning can be applied in active management.”
Yin Luo, Vice Chairman - QES, Wolfe Research

ASSOCIATION PARTNER

®

 The Chartered Alternative Investment Analyst (CAIA) Association is the world leader in alternative investment 
education Earning the CAIA Charter designation is the gateway to becoming a member of the Association, a global 
network of almost 10,000 AI leaders. CAIA also offers the Fundamentals of Alternative Investments certificate program. 
Visit: CAIA.org.

KNOWLEDGE PARTNERS

 The Courant Institute of Mathematical Sciences (CIMS) 
The Courant Institute of Mathematical Sciences (CIMS) is an independent division of New York University (NYU) under 
the Faculty of Arts & Science that serves as a center for research and advanced training in computer science and 
mathematics. It is considered one of the leading and most prestigious mathematics schools and mathematical sciences 
research centers in the world. Visit math.nyu.edu.

 At the Oxford-Man Institute of Quantitative Finance (OMI) we pioneer research that addresses the key problems facing 
the financial industry. We create new tools and methods that can give deeper insight into financial markets; how they 
behave, how they become stable or unstable and how to extract value from diverse data at scales beyond human. Visit 
oxford-man.ox.ac.uk.

MEDIA PARTNERS
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Save the Date

AI and Data 
Science in  
Trading
Metropolitan Pavilion, 
New York 
March 16-18, 2020

CONTACT DETAILS 
Program and speaker enquiries:  
aminah.hanif@alphaevents.com 

Sales enquiries:  
moira.robertson@alphaevents.com 
thomas.allum@alphaevents.com

Marketing enquiries:  
lucy.green@alphaevents.com  
ellie.williams@alphaevents.com 

General & delegate enquiries:  
amber.tavener@alphaevents.com 


