Global Volatility Summit Tokyo
Wednesday, November 6, 2019

Palace Hotel, Tokyo

10:00AM

10:30AM —10:35AM

10:35AM - 11:00AM

11:00AM —12:00PM

12:00PM — 1:00PM

1:00PM - 2:00PM

2:00PM - 3:00PM

3:00PM - 3:20PM

3:20PM — 4:05PM

GLOBAL VOLATILITY
SUMMIT

Registration
Coffee & Refreshments

Ryo Ohira, Managing Director, Head of East Asia, Neuberger Berman East Asia Ltd.

Opening Remarks
Paul Britton, Chief Executive Officer, Capstone Investment Advisors

Panel 1: Review of Market Volatility in 2019 and Forecasts for 2020
Panelists:

Paul Britton, Chief Executive Officer, Capstone Investment Advisors
Govert Heijboer, Co-Chief Investment Officer, True Partner Capital
Kenichi Ota, Chief Investment Officer, Mitsui & Co., Pension Fund
Pierre de Saab, Partner & Head of Investment Team, Dominicé & Co.

Moderator: Daniel Ku, Head of Business Development APAC, Optiver

Lunch

Panel 2: Best Trade Ideas & Interesting Market Observations

Panelists:

Ryoichi Arai, Managing Trustee in Charge of Finance, International Christian University
Pierre-Alain Reigneron, Executive Director — Product Specialist, Capital Fund
Management (CFM)

Daniel Stone, Principal & Portfolio Manager, lonic Capital Management

Michele Toscani, Co-Founder & Co-Chief Investment Officer, TPRV Capital

Moderator: Sharon Ang, Managing Director, Head of Asia Pacific, Cboe Global Markets

Keynote Speaker
Dai Tamesue, Chief Executive Officer, Deportare Partners

Coffee Break

Panel 3: What will be the catalyst for the next tail event? Ways to protect/hedge your
portfolio

Panelists:

Will Bartlett, Chief Executive Officer, Parallax Volatility Advisers

Christopher Cole, Founder & Chief Investment Officer, Artemis Capital Management
Ken Hokugo, Co-Head of Hedge Fund Investments, Pension Fund Association
Guillaume Dupin, Partner & Head of Absolute Return Strategies, LFIS

Moderator: Eric Render, Senior Vice President of Neuberger Berman and Member of the
Dyal Business Services Platform, Dyal Capital Partners
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Panel 4: Investor Panel: In search of diversifying strategies — where to go for non-
correlated returns.

Panelists:

Yasunobu Amamori, General Manager, Alternative and Fund Investment Department,
Nissay Asset Management Corporation

Takashi Imai, Head of Planning and Development, Investment Advisory Business, SMBC
Nikko Securities Inc.

Shunsuke Kasuga, Executive Consultant, Nomura Securities Co. Ltd.

Yoshinori Ono, Head of Hedge Fund Investment Group, Tokio Marine Asset Management
Co., Ltd.

Moderator: Masato Ushikubo, Director of Financial Institution Sales, Societe Generale

Cocktail Reception



