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Welcome Message

Lendon Message from general chair

CIFEr, Computational Intelligence for Financial Engineering
and Economics is the major callaboration between the
professional engineering and financial communities, and is
one ofthe leading forums for new technologies and
applications atthe intersection of camputational intelligence
and financial engineering and economics. Intelligent
computational systerms have become indispensahle in

| M virtually all financial applications, from portfolio selection to
proprietary trading to risk management. CIFEr has been a means of
exploration for academics and financial professionals. The subprimelliguidite
crisis and flash crashes have had a global effect, program and algarithmic
trading continue groving, regulatory and compliance developments and risk
management requirements present new challenges. We need to explore
implementing new tools developed thraugh computational intelligence. Ye
helieve CIFEris one ofthose forums that will help Financial Engineers get
through some perplexing problems atthis very difficult tirne. More »
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Topics, Scope and Objectives »

23-06-2014 Special Session and Tutorial Proposal
Download Call for Papers » Best paper awards information added. Learn mores October1, 2013
_M 14.03-2014 Paper Submission
= Spring Schoolin Financial Computing and Analtics registration will soon Movernher 24, 2013
close. Learn mores
Motification of Acceptance
04-03-2014 January 7, 2014

CIFEr 2014 Schedule information is available. Learn mores
Final Paper Submission

04.03-2014 February 7, 2014
Oral and poster presentation infarmation is availahle. Learn mores

Early Registration
06-02-2014 February 7, 2014

CIFEr 2014 trading competition Blog is available. Learn mores
Conference dates

06-02-2014 March 27-28, 2014

Conference Sponsors & Conference Supporters -

http://www.leee-cifer.orqg/
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Computational Intelligence for Financial

Engineering, Finance, & Economics is now an ~ —O7L—Jo by TEmA (-
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Robert Golan, M.5c. ISP, ITCP

Information/Rules Architect, Modeler, & Data Scientist at DBrmind

Technologies Inc.

. ) Robert Golan, M.Sc. ISP, ITCP
I arn pleased to announce that, as the owner of this group, I have just Information/Rules Architect, Modeler, & Data
switched us to an ooen discussion aroup, All future discussions... P : P ‘
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Please attend CIFEr 2014 in London, UK - March
27/28. CIFEr, Computational Intelligence for Financial R8N
Engineering and...
Robert Golan, M.Sc. ISP, ITCP BTT0O0ES
i::’frmation/Rules Architect, Modeler, & Data Scientist at DBmind Technologies c SR CEITI00E A
- —gr— - W DTRIEE. o E i Y
by FEB EFERHRD OS2I
GEem elcome to IEEE CIFEr 2012 ieee-cifer.arg [ZiFEml

14-03-2014 Spring School in Financial Computing and Analytics registration Russian Translations

will soon close. Learn mores 04-03-2014 CIFEr 2014 Schedule information is > Russian Translation

available, Learn mores 04-03-2014 Oral and poster presentation ¥
; -+ information is available. Learn...
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[Conference Reports] IEEE CIFEr 2014 - Leading Forum on Computational
Finance and Economics Research in Academia and Industry
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Conference Report

IEEE CIFEr 2014 - Leading Forum on Computational Finance and

Economics Research in Academia and Industry

http://ieeexplore.ieee.org/xpl/articleDetails.isp?arnumber=6853459

Conference
Reports

IEEE CIFEr 2014—Leading Forum on
Computational Finance and Economics Research

in Academia and Industry

he IEEE Conference on Compu-
T tational Intelligence for Financial

Engineering and Economics
(CIFEr) is now established as a leading
research forum at the interface between
academia and industry. This year the
biennial event was held on 27-28
March in London, and praised by the
participants and presenters for the excel-

Antoaneta Serguieva, on behalf of the
industry, academia, and conference com-
mittee. Alexander reviewed the emer-
gence and evolution of the field of quan-
titative and computational finance, in a
revelatory and entertaining style. Xin
introduced the strengths of the IEEE
Computational Intelligence Society in
terms of its members, activities, and pub-

Alexander Lipton
Bank of America, New York, USA

Antoaneta Serguieva
University College London, UK

Xin Yao
University of Birmingham, UK

sive, in the ability of its members to
function creatively in academia and effi-
ciently in industry and to actively engage
in both while finding clarity through
seemingly prevailing complexity.

The conference attracted high-pro-
file keynote speakers, panelists, and tuto-
rial presenters. Charles Goodhart intro-

duced the current regulatory focus on
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http://www.ieee-cifer.org/files/IEEE CIFEr 2014 Program Schedule.pdf

8:00

registration

9:00

opening: A. Serguieva
inaugural: Alex Lipton, Xin Yao

9:50

Financial

Marats 1 Forecasting 1

Financial

Markotao Portfolios 1

1:30

2:20
Financial
Markets 3
(Systemic
Risk)

Portfolios 2

4:45

panel discussion:

"systemic risk"

5:45 ]
poster session

Text Mining
and
Sentiment
Analysis 1

Text Mining
and
Sentiment
Analysis 2

Risk and
Forecasting

DAY 2
. 8:00
registration
early bird tutorial:
9:00
Aistis Raudys
9:50
Forecasting Agent-Based
Volatility and Compu-
Modeling Algorithmic tational
Trading Economics 1
11:05
11:30
Agent-Based
Derivative  Algorithmic Compu-
Pricing Trading 1 tational
Economics 2
12:45
lunch & poster sessions
1:30
Michael Dempster
T 20
Algorithmic ‘
Trading &
Hedging High Forecasting 2
Frequency
Trading
3:35
4.00
tutorial:
Don Syme
4:45
trading competition
5:45

closing
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- Forecasting. Algorithmic Trading, HFTZE (184)
No—T AT T B DHHE

- Financial Markets (944)
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- Text Mining. Portfolio (& 614)
+ Volatility Modeling. Derivative Pricing, Hedging (%-344)

- Agent-Based Computational Economics (644)
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- An Agent-Based Model for Market Impact [#1025] 3rd best student paper
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- Detecting Wash Trade in the Financial Market [#1074]
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- How Agent-Based Modeling and Simulation relates

to CGE and DSGE I\/Iodeling [#1117] 2nd best student paper
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CGEETILD#LEMRITEREA http://www.athehost.env.kyoto-u.ac.jp/enag/CGEintro Namazu.pdf
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- Co-Evolving Online High-Frequency Trading Strategies
Using Grammatical Evolution [#1100] 1st best paper
Grammatical EvolutionZzF L f= L —F B R 12
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Reduce Market Impacts?

~ |nvestigations using |
Multi-Agent Simulations =

SPARX Asset Management Co. Ltd.

Takanobu .2LITA The University of Tokyo

Shintaro KOSUGI
Takuya KUSUMOTO  Nomura Securities Co. Ltd.
Wataru MATSUMOTO

The University of Tokyo
CRESTPRESTO, JST

Shinobu YOSHIMURA  University of Tokyo

Kiyoshi [ZUMI
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