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Registration and Lunch

Morning Master of Ceremonies
Duncan Valentine, Managing Director, Capstone Investment Advisors

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

Panel 1: A Review of the Volatility and Derivatives Markets in 2024 and Expectations for
the Rest of the Year

Diego Parrilla, Principal, 36 South

Minah Kim, Senior Director, Equity & Cryptocurrency Products Asia Pacific, CME Group
Dan Stone, Principal and Portfolio Manager, lonic Capital Management

Tobias Hekster, Co-Chief Investment Officer, True Partner Capital

Moderator: Stéphane Martin, Head of Derivatives Institutional Sales, Optiver

Panel 2: Best Trade Ideas

Paul Britton, Chief Executive Officer, Capstone Investment Advisors
Roman Lutz, Chief Investment Officer, Future Value Capital

Will Bartlett, Chief Executive Officer, Parallax Volatility Advisers

Moderator: David Lutz, Senior Vice President, Equities Product Development, HKEX
Coffee Break

Keynote Speaker
James Nestor, Science Journalist & Author

Afternoon Master of Ceremonies
Stéphane Martin, Head of Derivatives Institutional Sales, Optiver

Panel 3: Views from the Allocators

Noriko Ogawa, Managing Director, Benesse Pension Fund

Yuji Arima, Head of Discretionary Investment Management & Partner, MCP Asset Management
Takashi Imai, Head of Investment Management Business Dept., SMBC Nikko Securities Inc.
Yuichi Katayori, Co-founder/Managing Partner, Tokyo University of Science Innovation Capital

Moderator: Riza Okada, Consultant, Capstone Investment Advisors
Panel 4: The Pros and Cons of Trend Strategies
Chris Koshi, Director, Head of Japan Equity Solutions, Bank of America

Gerlof de Vrij, Managing Partner of Capstone Netherlands, Capstone Investment Advisors
André Honig, Executive Director and Head of Investor Relations, Transtrend

Moderator: Goshin Mizuno, Senior Advisor, FinCity.Tokyo

Cocktail Reception
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