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The CIFEr Conference is the major collaboration between the professional 

engineering and financial communities, and is one of the leading forums for 

new technologies and applications in the intersection of computational 

intelligence and financial engineering and economics. 

 

Major Highlights 
 

Inaugural CIFEr 2012 Presentation: 

 Eric Newcomer, Credit Suisse. 
 

Keynotes Speakers: 

 Andrew W. Lo, Harris & Harris Group Professor of Finance, 

MIT Sloan School of Management. 

 Paul Wilmott, Financial Consultant: “What Quants should do?” 

 Peter Carr, Morgan Stanley, New York. 

  

Tutorials: 

 Jan W. Dash, Head Strategic Risk Research, Bloomberg LP; 

Adjunct Prof. Courant Institute, NYU and Visiting Research 

Scholar, Fordham University: “Risk Management”. 

 Xian Li, Rensselaer Polytehnic Institute: “Financial and 

Economic Data Management using Semantic Web 

Technologies”. 
 

Industry Aligned Lighting Talk:  

 Spencer Greenberg, Chief Executive Officer Rebellion 

Research. 

 Piero P. Bonissone, Chief Scientist Coolidge Fellow, GE 

Global Research Software Sciences and Analytics: 

“Commercial and Industrial Applications of Computational 

Intelligence at GE”. 
 

Invited Award Talk: 

 Vladimir Cherkassky 
 

2012 IEEE Frank Rosenblatt Award Presentation: 

 Vladmir Vapnik, Professor of Computer Science, Royal 

Holloway, University of London. 
 

Panel Discussion: 

 Algo Trading Advancements through Computational 

Intelligence with Finance and Economics. 
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Honorary Chair: 

Tomaso Poggio, MIT, USA 
 

Honorary Program Committee: 

Yaser Abu-Mostafa, CalTech, 

USA 

John Birge, Univ. Chicago, USA 

Piero Bonissone, General Electric 

GRC, USA 

Bernadette Bouchon-Meunier, 

Univ. Denis Diderot, France 

Mark Broadie, Columbia Univ., 

USA 

Peter Carr, Morgan Stanley, USA 

Michel Crouhy, NATIXIS, France 

Emanuel Derman, Columbia 

Univ., USA 

Stephen Figlewski, Stern School 

of Business, USA 

David Fogel, Natural Selection 

Inc, USA 

Paul Glasserman, Columbia 

Univ., USA 

Andrew Lo, MIT, USA 

Robert J. Marks, Baylor Univ. 

USA 

John Moody, ICSI, Berkeley, 

USA 

John Mulvey, Princeton 

University, USA 

Lei Xu, Chinese Univ. Hong 

Kong, China 
 

Publicity Chair: 

José M. Merigó, Univ. Barcelona, 

Spain 
 

Keynote, Tutorial, & Poster 

Session Chairs:  
Uzay Kaymak, Eindhoven Univ. 

of Technology, Netherlands 

G A Vijayalakshmi Pai, PSG 

College of Technology, India 
 

Webmasters:  

Rui Almeida, Erasmus Univ. 

Rotterdam, Netherlands 

Viorel Milea, Erasmus Univ. 

Rotterdam, Netherlands 
 

Website:  

http://www.ieee-cifer.org/ 
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