Date : 9 December 2009
Workshop Length : dlifbay
\Venue : Mumbai, India.

I

A\

|

|

Organised by

OpfIRISk

in association with

CARISMA

(Brunel Universitbpondon)

FP’B INDIA

FINANCIAL PLANNING STANDARDS BOARD INDIA

Overview: This one-day hands-on workshop on Asset and Liability Management
(ALM) will give you the opportunity to implement your own ALM study. First, you will
be introduced to some of the key mathematical programs such as deterministic linear
programming, stochastic programming, chance constrained programming and
integrated chance constrained programming, which form the foundation for solving the
ALM problems. Next, both standard and state-of-the-art scenario generation methods
will be introduced to represent the uncertainties on both assets and liabilities side.
Finally, you will use AMPL Studio to model and solve the ALM problem as a
deterministic problem and then use SPInE to reformulate it as a stochastic problem to
capture the uncertainties. This hands-on workshop complements the more practical
ALM workshop presented in amanagerial setting.

Key Topics Covered:
@ Introduction to Practical Asset and Liability Management Principles
@ Introduction to Mathematical Programming
@ Introduction to Scenario Generation
v Desirable Properties
v Asset Price Dynamics
v Liability Modelling
v Factor Models
@ Hands-on Session:

Target Audience: This workshop is targeted at quantitative and technical
analysts, risk analysts, fund managers, ALCO members of pension funds,
insurance and banking industries and academics.

Asset and Liability Management
Hands-on W orkshop

Presenters:
Prof. Gautam Mitra, CARISMA, Brunel University, London

Dr. Leela Mitra, CARISMA, Brunel University, London
Dr. Katharina Schwaiger, CARISMA, Brunel University, London

v Introduction to AMPL
v Data Input/Output to AMPL
v Introduction to SAMPL/SPInE
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For registration and more information on the workshop or to find out about exhibition, sponsorship, please contact.Fzalmaku

Workshop P rogramme

Time Topic Presenter

9:00 - 9:30 Coffee

9:30 - 9:40 Ice Breaker Session Prof. Gautam Mitra
Introduction and Overview

9:40 - 10:30 Stochastic Programming: optimum decision Prof. Gautam Mitra
making under uncertainties

10:30 - 11:00 Coffee Break

11:00 - 11:30 Scenario Generation: Overview and Dr. Leela Mitra

Desirable Properties

12:30 - 13:30 Lunch

13:30 - 14:00 Introduction to AMPL and Stochastic Dr. Katharina Schwaiger
Extensions to AMPL: SAMPL and SPInE

14:00 - 15:00 | Hands-on Training: ALM model Dr. Leela Mitra,
Dr. Katharina Schwaiger

15:00 - 15:30 | Mixture distribution scenario generation for Dr. Leela Mitra
investment decisions with downside risk

15:30 - 15:45 Tea Break

15:45 - 16:15 Risk and Performance Measures Dr. Katharina Schwaiger

16:15-17:15 | Hands-on Training: Chance Constraint and Dr. Leela Mitra,
Integrated Chance Constraint formulations Dr. Katharina Schwaiger

17:15-17:30 Discussion and feedback

Workshop Fees:
Industry - Rs. 14,650/-
Academics - Rs. 8,000/-

Research Students - Rs. 5,500/-
(Service Tax extra)
Note: Register for both workshops (8th and 9th Dec, 2009) and avail a discount of 10%.

Email: bpadmakumar@optiriskindia.com, Ph: +91 9940032166 / +91 44 24510891

Or register online at: http://wwptiriskindia.com/register_alm_mumbai_dec09.php




. Speaker Profile

Prof GautanMlitrasaninternationallgnownerksearchcientighthefieldofOperation&esearcimgeneraind
computationaptimisaticendmodelling particulaHehasdeveloped worldclassesearclyroupn hisareaof
specialisatiomithresearchefsomEuropelUK& USA Hehaspublishethreebooksandoverhundredefereed
researchrticlesHewastheHeadftheDepartmenfMathematicgtienceBruneUniversitgetweed 990and
2001.In 2001 ,he has establishe€ARISMAThe Centrefor the Analysiof Riskand Optimisatiohodelling
Application€ARISM8pecialiseistheresearcbfRiskandOptimisatiandtheicombinedaradigrimdecision
modellindProfessavlitrais a Directoof OptiRisiSystem&/KandOptiRiskndiaManyoftheresearcfindingsf
CARISMareexploitethrougtheseompanies.

Dr Katharin&chwaigeas a KTPPost-Doéssociatat OptiRisiSystemsShereceivedher PhDin Operational
Researclon the topicof "Assetand LiabilityManagemeninderUncertaintymodelsfor Decisiorvakingand
Evaluation" from CARIS®XKtre for thaalysis of Risk and Optimisation Mdggdlingtions) in 2009. Prior to
thisshegained FirstClassBScin FinanciaMathematidsomBrunelJniversityHerworkexperiencancludes
internshipn AppliedResearchEquitiesand AssetManagemerdt Metzlernvestmentand MetzlerAsset
ManagemeRtankfurGermangponsoreresearcbhnthetopid_iabilityprivedinvestmersttInsightnvestments,
LondoandanEPSR@undedesearchternshigtACH td L ondon.

Dr LeelaviitrgoinedptiRisBystenasaQuantitativenalysn2004ShereceivetierPhDnOperationResearch
onthetopicof “Scenarigeneratiofor assetallocatiomodelsfromCARISMACentrdor Analysi®f Riskand
OptimisatiaviodellingBruneUniversityshereceived 1stClassBA(JoinHonours)egreen Mathematiand
PhilosophiyomKing'€Collegel.ondorfUniversitgf London)PriortojoiningOptiRisksheworkedsanActuarial
ConsultafbrMerceHRandJardiné&loydrhomsoimthepensionsdustryr hgobsnvolvefinanciahodelingnd
consultancghehasalsocompletetheDiplomaActuarialechniquesierindustrigrojectincludelevelopment
ofa Liabilitypriverinvestmerft. DI)systenfor Insightnvestmentnda portfoli@llocatiomodeivithlongshort

holdinggor UBS.Shealsoundertookundedesearcior RavenPaclkternationabn the applicationf news
sentimenbtradingndriskmodeldderesearchredasfocussednassepricingnodel$orscenarigeneratioand
alsoassefallocatiomodelsThisincludeportfoliplanningnodelsvithcardinalityestrictionandAssetLiability
Managemeptroblemsvhicharerepresenteas StochastiProgrammingodelsParticularesearclincludesn
equitypricemodelvhichconcentratemworsicaseeventsa modeforequitypriceuncertaintshatincorporates
guantifiechewsandalsoa modelfor assetpricedistributionsf creditriskybondswhereregimeswitchings
incorporatédrouglaMarkoehain.

For registration and more information on the workshop or to find out about exhibition, sponsorship, please contact.Fzalmaku
Email: bpadmakumar@optiriskindia.com, Ph: +91 9940032166 / +91 44 24510891

Or register online at: http://wwptiriskindia.com/register_alm_mumbai_dec09.php



Practical Ass¢ Liability Management Workshop in Mumbai on 8 December 2009.

Assé Liability Managemert Workshop Hands-on \arkshop in Mumbai on 8 December 2009
Organizd by OptiRisk India in assodian with CARISMABrunel Uniersity, London

Regidration Form

8" & 9" December 2009
Venue: Mumbai, India
| would like to attend 1) Email & contact@optiriskindia.am
2) Call usta+91 9940032166 / + 91 44 24510891
3) Regiger online &

Four eay ways to regiger:

O Practical Asseand Liability Managmert Workshop (8 Dec 09)
O Asse and Liability Managmert - Hands-on wrkshop (9 Dec 09)

http://www .optiriskindia.om/regiger_alm_mumbai_dec09.php

4) Fill this and pdst to:

OptiRisk LearningyStems (P) td,
(For group booking please fill grup-booking delegte information sheet as wll, H24/G3. Sea Beze Apts
which is loeted & http://www .optiriskindia.om/ events/ ’ ,

group_booking_delegte_information_sheet.doc)

Delegites Dealils :

Number of delegtes:

1* Avenue Rad, Thirualluvar Nagr,
Thirunanmiyur Chennai — 600 041.

| am irtereged in

A : . Regidration Fees:
O Exhibiting poducts / sevices in the gents.

: . Prctical ALM Both
[0 Being a Sponsor of thisent. ALM Hands-on
Details : Indugry 14,650~ | 14,650/ 26,450/-
Academics 8,000/- 8,000/~ 14,500/-
Reseach Studeh 5,500/- 5,500/- 10,000/-
) (Sewice Bxes «tra)
Title: coveree e FENAME: i
L6 INEIMIES concammmesnmmom e RO ' . .
Regidration Details :
[ROSIIIOINE -oococacaasars e TR ORI * The registration fee for the event covers the following:
(@7 10172\ 110) 3 TR Attendance, copy of the documertation, lunches and light
refreshmerts.
AGAIBSS: ...ttt .
Acommodaion is not included. Detailed delegate information
........................................................................................................................ will be sert to you appioximaely tvo Wesks beBreHEIEE
........................................................................................................................ Paymert isrequiredin advanceof the evert, or at the [atest, paid
atthe event.
Tel (Off )i MODIIE: ...
Paymert may be madeby par chequeor demanddraft drawn in
Email: ..o e favour of “OptiRisk Learningy8ems (P) W payable & Chennai.
Delegite Caegory: WHA.I'HAPPENH;I HAVEI'OC.ANC!E.L? .
Confirmyour CANCELIAONIn writing up to 15 working days
O Indugry before the event andreceiwe arefund lessa 10%selvice chaige.
) Regrettably, no refunds can be made for cancelldions received
O Acdemics (Pofessos & reseachers, €c) less than 15 working days prior to the event. However,
O Reseach Studen SUBSITUTION®re welcome at any time.
Fees (Rs.) | The organises resewne the right to amend the programme if

necessaryiNDEMNIT:XShouldfor any reasonoutsidethe control
of OptiRisk_earningS/stems(P)ltd (hereafter calledOptiRisk)the

(Cheque / DD / MO/ &) venueor the spealers changg, or the event be cancelleddue to
INrument NUMDET: ..o indudrial action, adwerse weather conditions, or an act of
terrorism, OptiRiskwill endeaour to reschedule put the cliert

INSFUMENE DEE: ...vvevoeevereceeieseceeseeeeeeseseeaeseeeeee s sesae s et es e s st ensesas e, herebyindemnifiesandholdsOptiRiskharmlessrom andagaing
any andall coss,damagesandexpensesincludingattorneysfees,

Payable @:... et which are incurred by the cliert. The condruction validity and
performanceof thisAgreemert shallbe governedbyallaspectdby

Note: The cheque / DD should beaskm in favour of the laws of India 6 the exclusie jurisdiction of whosecourt the

“OptiRisk Learningy8tems (P) Iti", payable & Chennai. Partiesherebyagreeto submit.

For registration and more information on the workshop or to find out about exhibition, sponsorship, please contact.Fzalmaku
Email: bpadmakumar@optiriskindia.com, Ph: +91 9940032166 / +91 44 24510891
Or register online at: http://wwptiriskindia.com/register_alm_mumbai_dec09.php
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