P
£ HUMUSOFT

Moderni nastroje
pro finanéni analyzu
a modelovani

Praha, 5.6.2018



P

E—— &
£ HUMUSOFT’

MATLAB Computational Finance Conference 2018
May 24, London, UK

§5) Database Explorer - MySQLDemo

DATABASE DXPLORER
s . . . ———
What's New in Computational Finance 8@ 22U B B Ias-
Model Risk - regulatory responses e e Cloud = Renees of piralolsscion p P B o [ ol e el
+ Historically, model risk led to significant losses: Lm“;’:f:‘“ = mc;‘"" L oo
- The London whale Catalog | toy.store
~ Scholes & Merton's hedge fund s [ Scherm s?L Query
- The 2007 subprime crisis &M NYCTn |SELECT productNur
¥ : " a inventoryDa
e a e all P N
- B B iversony T FROM toy_store.inv
Q- el Fees Kevin Shea
e e Stuart Kozola

Model Risk Management Principles for Stress ~ Benefits of a Cloud Environment: An Example
of Operational Risk Capital Model

Testing
Diederick Potgieter, The Bank of England Giles Spungin, HSBC
ESEtm———— =5 Benefits of a Cloud Environment: An Example of Operational Risk Capital Model
: !o Giles Spungin, HSBC |nS|ghtS Th rO Ugh Macro

Developing and Maintaining Swiss Re's Internal Risk Model in MATLAB .
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Dr. Daniel Meier, Swiss Re

Financial Time-Series Analysis: A Deep Learning Approach
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Program

09:30  Jan Studni¢ka; HUMUSOFT
Master Class: Efektivni prace s daty v prostredi MATLAB

12:10  Eugene McGoldrick; MathWorks, Inc.
Delivering Financial Models from the Quantitative Analyst efficiently into a Financial Institutions Enterprise
Applications / Systems

13:10  Sergey Plotnikov; OGResearch
Insights through Macro Stress Scenarios

13:35  Zuzana Mucka; Kancelaria Rady pre rozpoctovu zodpovednost
When Beauty Meets Reality: Priceless Method, Worthless Results

14:00 Katefina Gawthorpe, Zbyné&k Stork; Ministerstvo financi CR
The Use of Dynare Toolbox in DSGE Modelling

14:25 Prestavka, obéerstveni

15:05  Jan Reichl, Marek Zelenay; CEZ a.s. - Trading
Regime Detection in State Space Models

15:30 Svatopluk Kapounek, Zuzana Kuc€erova; Mendelova Univerzita v Brné
Historical Decoupling in EU - Evidence from Time-Frequency Analysis

15:55 Lubos$ Briatka; Deloitte Advisory s.r.o.
Bonds Valuation using Monte Carlo Simulation

16:20 Vaclav Novotny; Advanced Risk Management, s.r.o.
Rizeni a reporting rizik: manazersky versus regulatorni pohled

16:45 Jan Pospisil: ZapadocCeska univerzita v Plzni

Fitting NURBS to Financial Curves

17:10 Diskuse a zavér konference



