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DAY 1
8:00

registration

9:00

opening: A. Serguieva
inaugural: Alex Lipton, Xin Yao

9:50
Text Mining
Financial Forecasing | and
Markets 1 Sentiment
Analysis 1

Text Mining
Financial . and
Markets 2 Ferisles Sentiment

Analysis 2

lunch & poster sessions

1:30
plenary:
Doyne Farmer

2:20
Financial
Markets 3
(Systemic
Risk)

Risk and

Portfolios 2 :
Forecasting

plenary:
Charles Goodhart

4:45

panel discussion:
"systemic risk"

5:45 .
poster session

DAY 2
8:00
registration
early bird tutorial:
9:00
Aistis Raudys
9:50
Forecasting Agent-Based
Volatility and Compu-
Modeling Algorithmic tational
Trading Economics 1
11:05
11:30
Agent-Based
Derivative  Algorithmic Compu-
Pricing Trading 1 tational
Economics 2
12:45
lunch & poster sessions
1:30
plenary:
Michael Dempster
T 2:20
Algorithmic
Trading &
Hedging High Forecasting 2
Frequency
Trading
3:35
4:00
tutorial:
Don Syme
4:45
trading competition
5:45

closing



