The Harvard Statistics Department Announces its Second Summer Retreat:

Modern Perspectives on Quantitative Financial Modeling, June 11-13, 2007

An intensive intellectual retreat at Harvard University and an opportunity to interact with Harvard faculty and leading Wall Street practitioners:  for finance professionals seeking to enrich their quantitative skills to meet the challenges of today's financial markets; for advanced users of statistics wanting to learn about recent advances in statistical methodologies and simulation techniques; and for quantitative researchers wishing to broaden their theoretical and practical understanding of quantitative financial models.

Opening Keynote Speaker:
Mohamed El-Erian, President and CEO of Harvard Management Company (HMC);
Closing Keynote Speaker:
John Campbell, Harvard Professor of Economics, and an HMC Board Member;
Plenary Guest Speaker:
Andrew Lo, Harris & Harris Group, Professor—MIT Sloan School of Management, and Founder of AlphaSimplex Group, LLC.

Harvard faculty members will lecture on topics including:

Monte Carlo Simulation, Risk Management, Extreme Value Theory, Derivatives Trading, Bayesian Inference, High-Dimensional Volatility Estimation, and Copula Models in Finance.

Industry Panel Session:
Current Quantitative Challenges Facing Market Practitioners
Moderator:
Stephen Blyth, Vice President of HMC

Panelists:
Jim Gatheral, Managing Director at Merrill Lynch; Andrew Morton, Head of European Fixed Income at Lehman Brothers; and Emanuel Derman (to be confirmed), Head of Risk at Prisma Capital Partner.

The registration fee of $4,995 (early registration $4,250 by May 1, 2007) covers course material, daily continental breakfasts, lunches and coffee breaks, a reception and a banquet, and a certificate of completion.

For details on the program and to register, please go to:  http://www.stat.harvard.edu/summer.

ENROLLMENT IS LIMITED and is provided on a first come, first served basis.
