Bloomberg

FISCHER BLACK AND THE

FINANCIAL CRISIS:
RISING ABOVE THE NOISE

Tuesday, November 24™, 2009
Bloomberg, 731 Lexington Ave, New York
5:00pm — 7:00pm, Reception to follow

SPEAKERS:

Cliff Asness
Founding Principal of AQR Capital Management

Alethea Black
Proofreader for BusinessWeek, and Fiction Writer

Aaron Brown
Risk Manager at AQR Capital Management

Peter Carr
Head of Quantitative Financial Research at Bloomberg LP and Director of the Masters in
Mathematical Finance Program at NYU’s Courant Institute

Peter Coy
Economics Editor for BusinessWeek

Emanuel Derman

Director of the Financial Engineering Program at the Columbia University Industrial Engineering
and Operations Research Department, Author of My Life as a Quant, Head of Risk at Prisma
Capital Partners, and Collaborator with Black on the Black-Derman-Toy Interest Rate Model

Justin Fox
Business and Economics Columnist for Time Magazine and Author of The Myth of the Rational
Market

Perry Mehrling
Professor of Economics at Barnard College, Author of Fischer Black and the Revolutionary Idea
of Finance and the forward to the new edition of Business Cycles and Equilibrium

Registration
Sign up via BU<GO> on the BLOOMBERG PROFESSIONAL® service or e-mail the events team at
naseminar@bloomberg.net



