
CHALLENGES IN  
DERIVATIVES MARKETS

FIXED INCOME MODELING, VALUATION ADJUSTMENTS,  
RISK MANAGEMENT, AND REGULATION

TECHNISCHE 
UNIVERSITÄT  

MÜNCHEN
  CONFERENCE 
MARCH 30 –  

APRIL 01, 2015

ORGANIZED BY SUPPORTED BY



KEY-NOTE SPEAKERS
DAMIANO BRIGO 

STÉPHANE CRÉPEY 
ERNST EBERLEIN 

JOHN HULL
WOLFGANG RUNGGALDIER

LUIS SECO 
THORSTEN SCHMIDT 

WIM SCHOUTENS

SUPPORTED BY THE KPMG CENTER OF
EXCELLENCE IN RISK MANAGEMENT

HTTP://WWW.MATHFINANCE.MA.TUM.DE/KPMGCE/ 
CONFERENCE-CHALLENGES-IN-DERIVATIVES-MARKETS-2015/

ORGANIZED BY 
KATHRIN GLAU 
ZORANA GRBAC

MATTHIAS SCHERER 
RUDI ZAGST 


