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PRMIA Global Event Series

Boston Chapter

Liquidity Risk Management

Date:

March 4, 2010

Time:

7:45am to 12:30pm

Venue:

Federal Reserve Bank of Boston, Conference Room AV1


600 Atlantic Avenue, Boston MA.

7:45

Registration & Coffee

8:15

Welcoming Remarks

Edward Dumas, Regional Director PRMIA Boston Chapter & Head of Risk Solutions North America, DST Global Solutions
8:20

Keynote: For the Guidance of Wise Men…The Changing Role of the CRO

Maureen Miskovic, Chief Risk Officer, State Street Corporation

9:00

Lessons Learned from Recent Financial Market Crisis
Moderator:
Sohayla Fitzpatrick, Governance & Risk Consultant, Global Compliance Assoc
Panelists:
Rizwanul Huda, Funding Manager, Federal Home Loan Bank of Boston



Matthew Peabody, Global Treasury Liability Management, State Street



Larry Pohlman, CIO of Quantitative Strategies, Alfred Berg
Peter Lindner, Risk Consultant, Babson Capital Management
10:00

Break

10:30

Liquidity Risk Measurement, Stress Testing & Contingency Planning
Moderator:
Andrew Liegel, Product Management Specialist, FRSGlobal

Panelists:
Dan diBartolomeo, President & CEO, Northfield Information Systems



Frank Nielsen, Executive Director & Head of Applied Research, MSCI Barra



Matthew Halperin, ERM Director, TIAA-CREF

11:30

Regulatory Developments
Moderator:
Robert Hildreth, Head of Enterprise Risk Mgmt, Brown Brothers Harriman

Panelists:
Philippa Girling, Of Council, Garrity, Graham, Murphy, Garofalo & Flinn, PC



Scott Strah, Senior Market Risk Specialist, Federal Reserve Bank of Boston



James Bone, President & CCO/CRO, Global Compliance Associates
12:30

Adjourn
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