Christopher Laursen is a Senior Consultant in NERA’s Securities and Finance Practice.
He is a leading expert in financial products and markets, risk management, and financial
regulation. Prior to joining NERA, he served as Manager of the Risk Policy and Guidance
section for the Supervision and Regulation Division of the Federal Reserve Board. In that
position, he supervised the development all risk-oriented policies and guidance issued to Federal
Reserve supervised financial institutions and Federal Reserve examiners.

As a member of the Basel Committee’s Trading Book Group, Mr. Laursen served as a
key developer of new international capital and risk management standards for financial
companies. Mr. Laursen authored the Federal Reserve’s comprehensive Supervision and
Regulation Letter 09-01, which applies to banking companies with significant trading activity.
The letter details requirements with respect to stress testing, Value-at-Risk (VaR) modeling, and
trading position valuation.

Previous positions Mr. Laursen held at the Federal Reserve include: Head of Trading &
Capital Markets Risk, and Lead Capital Markets Examiner over Bank of America Corporation.
He has also worked as a bank examiner for the U.S. Treasury’s, Office of the Comptroller of the
Currency (OCC), in the oversight of National Banks. Mr. Laursen holds an MBA with a finance
concentration from the University of Pennsylvania’s Wharton School and a BBA in finance from
the University of Miami.



