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- >> Key Takeaways

e Regulatory Reforms
Join us to predict the impact of MiFID Il
e Next-level collateral management
Learn more about digitalisation in the field of
Collateral Management
e Central Clearing

Discuss how far we are from the finish line?
.

e Post-Trade

Get to know why there is a need for Post-trade reform?

e Outlook of the Repo market

Repo = Collateral - myth or truth?

e Collateral Optimizations

Unveil tools to minimise the impact of increased collateral

requirements

~ >> Among the Speakers

John McPartland

Senior Policy Advisor

Federal Reserve Bank of Chicago
United States of America

Arne Theia

Managing Director

Head of Repo and Collateral
Trading Markets

UniCredit Bank AG
Germany

Alexander Jacobs

. |0

Godfried De‘Vidts

Chairman Head of OTC Clearing
European Repo and Collateral Council ABN AMRO
(ERCC) The Netherlands

United Kingdom

AN [
Fergus Pery
Director

Citi

United Kingdom

Yves Mersch

Member of the Executive Board
European Central Bank
Germany

-

- An

Tomasz Szela

Head of Collateral Management,
Treasury, Treasury Products

PKO Bank

Poland

Ben Van Der Velpen

Senior Market Consultant Securities
ING

The Netherlands

\in|

Maurice Leo

Director, Agency Securities Lending
Deutsche Bank AG

United Kingdom

Matteo Rolle

Senior Director, Head of In Business
Risk, Capital and Collateral

Lloyds Banking

United Kingdom

>> Event Partners

LCH has always endeavoured to build strong relationships with partners across the global markets

to deliver best-in-class risk management. With our accumulated experience and expertise, we are
uniquely positioned to help participants increase capital and operational efficiency, while adhering
to an expanding and complex set of cross-border regulations. Working together with our stakehold-

LCH fo

ers, we have helped the market transition to central clearing by introducing an array of innovative
enhancements. These include solo compression with blended rate, an expanded set of customer

protection options, and the launch of LCH Spider, our portfolio-margining tool. When combined with
an uncompromising commitment to service delivery, it’s no surprise that LCH is the natural choice of

the world’s leading market participants.

For more information visit: ATATALJ1]F1¢s[{H Xee)0 | OF speak to us at the event.

www.glceurope.com

+36 1848 0515
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>> Exclusive Speaker Line-up

John McPartland
Senior Policy Advisor
Federal Reserve Bank of
Chicago

United States of America

Matteo Rolle
Senior Director,
Head of In Business Risk,
Capital and Collateral
Lloyds Banking

United Kingdom

Malavika Solanki
Management Team

The Derivatives Service

The Derivatives Service Bureau
United Kingdom

Michael Dempster
Professor Emeritus, Statistical
Laboratory

University of Cambridge -
United Kingdom

Arne Theia

Managing Director

Head of Repo and Collateral
Trading Markets

UniCredit Bank AG
Germany

olin

Godfried De Vidts
Chairman

European Repo and Collateral
Council (ERCC)

United Kingdom

Alistair Milne
Professor of Financial
Economics
Loughborough School of
Business and Economics
United Kingdom

Milos Laki¢

Head of Collateral Manage-
ment Team

UniCredit Bank Austria AG
Austria

A

Fergus Pery
Director

Citi

United Kingdom

Alexander Jacobs
Head of OTC Clearing
ABN AMRO

The Netherlands

Marcello Topa
Chairman/EMEA Market Policy
and Strategy Director EBF’s
Post-Trade Working Group/
Citi

Italy

Panellist: ‘

Heiko Cassens
Director Sales Europe
LCH

United Kingdom

Yves Mersch

Member of the Executive Board
European Central Bank
Germany

Boudewijn Dierick
Head of flow ABS and Covered
Bond Structuring

BNP Paribas

United Kingdom

» ‘J‘in

United Kingdom

United Kingdom

Tomasz Szela
Head of Collateral Management,
Treasury, Treasury Products

PKO Bank
Poland

Ben Van Der Velpen

Senior Market Consultant Securities
ING

The Netherlands

Anna Kulik

Secretary General
European Central Securities
Depositories Association
Belgium

m Peter Schmidt

Head of Pooling & Advisory
Commerzbank AG - Germany

Godfried de Vidts

Director of European Affairs
NEX Group plc - United Kingdom

Arne Theia

m Michael Cyrus
Head Short Term Products, Equity Finance & FX
Deka Investment - Germany

Alexander Jacobs
Head of OTC Clearing
ABN AMRO Bank N.V - The Netherlands

m Managing Director,
Head of Repo and Collateral Trading Markets
UniCredit Bank AG - Germany

Prestigious Advisors

>> Contact Us

To attend the event please contact:
Reservations on +36 1 848 05 17
or booking@glceurope.com

If you intend to sponsor any of our events please contact:

Chris Troy — Senior Sales & Business J £y P
Development Director on +36 1 848 0515 ,-f"; fa juer" s Vot P
or chris.troy@glceurope.com silvia Kramer

Senior Conference Producer
Tel.: +36 1848 0548

E-mail: silvia.kramer@glceurope.com

Dorian Wolf — Team Leader
Delegate Acquisitionon on +36 1 848 0515

or dorian.wolf@glceurope.com

For any other inquiries please visit
www.glceurope.com
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DAY1

08:30 Registration & Networking with Welcome Coffee 13:10 Luncheon & Networking

Open for

09:25 Greeting from the Project Lead & GLC Icebreaker Session Luncheon together with Speakers, Panelists, Sponsors
& Delegates with an exclusive Buffet Lunch spread

09:35 Opening Remarks from the Chair

09:00 How Settlement Innovation could Modernize 14:10 Interconnection Repo Market - Collateral Market

Derivatives Clearing?
Repo = collateral , myth or truth

L]
Q & A Session * Impacts on Financial Stability and the Real Economy
L]

John McPartland Regulatory initiatives affecting the repo market
i ) : e Transparency and reporting requirements
Senior Policy Advisor Q & A Session
Federal Reserve Bank of Chicago United States of America . .
f 9 f Godfried De Vidts
Chairman
5 European Repo and Collateral
09:40 Slot Reserved for European Central Bank Council (ERCC)
United Kingdom
10:20 OTC ISINS - What’s next?
Q & A Session 14:50 Evolution of Clearing
Malavika Solanki * The impact of new capital and margin requirements
Management Team * Regulatory evolution
The Derivatives Service Bureau e Factors affecting expansion of clearing across different asset classes.
United Kingdom Q & A Session

Heiko Cassens
Director Sales Europe

11:00 Tea, Coffee, Networking & Exhibits LCH - United Kingdom

15:30 Collateral management in the CCP cleared world

11:30 Collateral Management Transformation —
getting the right strategic vision

* Market overview
* The Clearing landscape
® CCP account structures

Industrialisation, regulation, compliance, cost cutting, Brexit, * Collateral management and Liquidity risk
digitalization, reorganisation - multiple transformation triggers the Q & A Session
Collateral Industry creating strong pressure simultaneously. Alexander Jacobs

Head of OTC Clearing

ABN AMRO

The Netherlands

Moderator:
— 16:10 Tea, Coffee, Networking & Exhibits

- Germany
16:40 Issuing Bonds with Exotic Collateral

Overview of the market for high tech metals

Security modelling with high tech metal collateral

100% risk free securities with 3rd party derivative exchange
Security pricing and trading methodology

- United Kingdom * Representative examples
Q & A Session

Michael Dempster
Professor Emeritus, Statistical Laboratory
- United Kingdom University of Cambridge - United Kingdom

Panellists:

17:20 Collateral Drag on Investment Performance: between a rock and a
12:30 Collateral Optimisation hard place?
e What s collateral drag and why is it a growing concern for many fund
managers?

e What approaches are being used to minimise drag and how effective are they?
* How critical are transformation and liquidity facilities to an efficient collateral

*  What’s new in the field of optimizing collateral?

*  Why Collateral Optimization is a critical issue now?

e Tools that can help firms minimise the impact of increased
collateral requirements.

e Isit afront office or back office concern? strategy? . . . .
) : * What are the barriers to implementing these strategies and how can they be
Q & A Session overcome?
Matteo Rolle Q & A Session
Senior Director, Head of In Business Risk, Capital and Collateral Fergus pery
Lloyds Banking - United Kingdom Director

Citi - United Kingdom
18:00 Closing Remarks from the Chair & Networking

18:10 End of Day 1

europe.com oking@glceurope.com
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DAY2

08:30 Meet, Greet & Networking with Welcome Coffee

Collateral ‘
24-25 May, 2018

08:55 Opening Remarks from the Chair

09:00 MIFID Il and trading via OTF’s

° MiFID Il: Understanding the new concept of Organised
Trading Facility (OTF)
* What will change after the introduction of OFT?
* Main differences between RMs and MTFs and OTFs
* Permission required to operate OTFs
Q & A Session
Tomasz Szela
Head of Collateral Management, Treasury, Treasury Products

PKO Bank - Poland

09:40 Regulatory Framework of CSDs and CSD Participants

Q & A Session

Anna Kulik

Secretary General

European Central Securities Depositories Association
Belgium

10:20 Challenges of NMR for small & medium-sized banks

* Centralizes vs. de-centralized approach
® Products in context of complexity
o Efficient setup in small & medium-sized banks

Q & A Session

Milos Laki¢

Head of Collateral Management Team
UniCredit Bank Austria AG - Austria

11:00 Tea, Coffee, Networking & Exhibits

11:20 EPTF - Removing the Giovanni Barriers
*  What are the main barriers that have the highest priority for resolution?
*  Why there is a need for Post-trade reform?
e Importance of harmonising post-trade across the EU
®  Post Trade risk reduction products
Q & A Session

Ben Van Der Velpen
Senior Market Consultant Securities
ING - The Netherlands

12:10 Distributed ledger technology (DLT), securities lending and

settlement liquidity
e Update on the application of DLT in securities settlement
e ‘bilateral’ e.g. R3 Corda v ‘multilateral’ e.g. SETL
* Using DLT for collateral management and providing trading liquidity
e Addressing the challenge of trade fails? a lender of last resort for
securities
Q & A Session
Alistair Milne

Professor of Financial Economics
Loughborough School of Business and Economics

United Kingdom

12:50 Collateral Management going digital

*  What is new in the digitization?
* How it effect Collateral Management?
e Best practices in collateral optimization and inventory management with
the use of technology
°  What will the future bring
Q & A Session

europe.com

7th Annual Collateral Management Forum

Radisson Blu Hotel - Amsterdam
The Netherlands

13:30 Luncheon & Networking

Open for

Luncheon together with Speakers, Panellists, Sponsors

& Delegates with an exclusive Buffet Lunch spread

14:30 OPEN PANEL DISCUSSION -
Types of collateral used in repo and impact on price and haircut

Importance of liquidity of underlying collateral (secondary trading

Can loans be used or only bonds?

Importance of rating

Correlation of collateral with counterparty in a repo and impact on price and
haircut

Importance of ECB eligibility

Moderator:

15:10 Liquidity Risk and Variation Margin in Cash
¢ Liquidity Risk and Variation Margin in Cash
e Liquidity risk management approaches and measurement tools
e Challenges in complying with this new front-to-back regulation
*  What does the future hold?
Q & A Session

15:50 Tea, Coffee, Networking & Exhibits

16:20 OPEN PANEL DISCUSSION -
Mandatory clearing, creating the next financial crisis
e When can we expect the next financial crisis?
e What factors influence can delay the crisis and is it possible to avoid it at all?
e Emergency plan — what steps should be done?
Q & A Session

17:00 Closing Remarks from the Chair & Farewell Networking

17:10 End of Day 2
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>> Past Delegates

7th Annual Collateral Management Forum

Radisson Blu Hotel - Amsterdam
The Netherlands
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>> Upcoming Conferences

>> Buy-side professionals:

BANKING, INSURANCE & FINANCE e Regulatory bodies
IFRS 9 - E d Credit L Modell M Cl April 2018 ¢ central banks
° — Expected Credit Loss Modelling MasterClass ri .
P € P e Private banks
e 4th Annual Credit Risk Management May 2018 e Government depa rtments
e Corporates
e 7th Annual Collateral Management Forum May 2018 ° Hedge funds
« Pension Funds Forum May 2018 * Pension / superannuation funds
e Sovereign wealth funds
* Blockchain MasterClass May 2018 e Insurance companies
¢ International Loan Documentation MasterClass May 2018 ® Asset / Investment management companies
e 8th Annual Risk Management Forum September 2018 se" Side'prOfeSSionaIS:
e 4th Annual Post Trade Forum September 2018 e |Investment banks
e 6th Annual European Payments Forum November 2018 ° SOwaa re and_ tEChnOIOgy vendors
e Rating agencies
e 6th Annual Back Office Operations Forum November 2018 e Excha nges
e Law firms
PHARMACEUTICAL e Consultancies
e Pharmaceutical Regulations MasterClass May 2018
> About GLC
HUMAN RESOURCES Global Leading Conferences (GLC) is an industry leader in the field of business
intelligence. We provide interactive & impactful business platforms and net-
* Gamification MasterClass 2 March 2018 . . . . Lo
working opportunities for senior level executives by bringing them together
o Compensations and Benefits MasterClass May 2018 for B2B Conferences, Global Summits, Training & Workshops. Being customer
focused and having our client’s priorities at the forefront, are amongst our
* 10th HR Minds Digitalization Forum June 2018 core values and is of high importance to the way we operate our business.
Our passion for customer satisfaction and results, drive us to work with indus-
HEALTH AND SAFETY try experts closely - who fully understand their peers interests and day-to-day
« 3rd Annual European HSE Management Forum September 2018 f:hallen.ges -inorderto dellverthe most |r.r1pactfli|| events. We are s.peC|aI|zed in
industries such as; Pharmaceutical, Banking & Finance, Energy, Oil & Gas, IT &
Communication, Sales & Marketing, Law and Human Resources.
Our commitment is to deliver the latest information to our clients, while main-
taining highest quality and standards. By attending GLC events your company
will be able to apply advanced strategies to your operations, gain the latest
know-how’s and benchmark yourself higher against the competition while en-
joying a 5 star environment.

ceurope.com




&1 Sales Contract

PLEASE COMPLETE THIS FORM AND SEND BACK TO

FAX: +36 1 848 0520
Or E-mail: booking@glceurope.com

You are able to type the required details by clicking on the text fields. However
you are required to place your handwritten signature at the required 2 fields
after printing document.

Company Details

Company name:
VAT Number:

(VAT NO for EU members / TAX NO for non EU members)

Contact person:

Postal code:
Address:

City:
Country:

Email:

Phone:

Registration Details Please write in CAPITAL LETTERS!

OMS O Mrs D Mr Surname:

Name:

Job Title:

E-mail:

O Mso Mrs DMr Surname:
Name:

Job Title:

E-mail:

D MSD Mrs DMr Surname:
Name:

Job Title:

E-mail:

Terms and Conditions:

Attendance at any conferencef/training organised by Global Leading Conferences Kft. (hereinafter referred to as “GLC”,
registered address in Hungary: 1134 Budapest, Vaci ut 19. VAT Reg. No.: HU23157653) is subject to our Terms and
Conditions. By registering for any of our events by e-mail/telephone/fax, the client accepts and agrees to be bound by
these Terms and Conditions.

1. Payment terms. GLC requires the full payment of the registration fee within 5 working days from the issue date of the
invoice. GLC reserves the right to refuse entry to any client who has not paid their invoice. The registration fee includes:
conference documentation, admission to all conference sessions, lunches and refreshments, admission to networking
social events. The registration fee does not include: travel, hotel accommodation, transfers or insurance. All prices given
are net prices. VAT is only charged in the following cases: the client is resident in Hungary; the client is a private
individual; the client is based in the European Union, but does not hold a valid EU VAT registration number. In these
cases, additional 27% VAT will be charged.

2. Hotel accommodation. Overnight accommodation is not included in the registration fee. A special, reduced rate may
be available at the hotel hosting the event. Please note that the number of rooms available through this special rate is
limited, thus we recommend that our clients book their accommodations as soon as possible.

3. Cancellation policy. The client has the right to cancel his/her registration in the event in accordance with our
cancellation policy, which is the following:There is a 50% liability on all conference registrations once made, whether
the booking was made through our website or via e-mail/ telephone/ fax. If the client cancels with more than 8 weeks’
advance notice, GLC shall be entitled to an amount equivalent to 50% of the conference fee and 22 EUR administration
charge. In case the client has already made his/her payment, this will be deducted from the conference fee GLC has
already received and the remainder will be refunded. If no conference fee has been received prior to the cancellation
request, GLC will issue an invoice for the cancellation fee (the amount equivalent to 50% of the conference fee and 22
EUR administration charge), which the client must pay immediately upon receipt. No refunds are available for
cancellations received with 8 weeks’ (or less) advance notice or in case the client fails to attend the conference.

7th Annual Collateral Management Forum
24-25 May, 2018
Radisson Blu Hotel, Amsterdam, The Netherlands

Payment method

Please debit my

Visa D Eurocard/Mastercard D JCB D AmEXx D
Card Billing Address:

Street:

City:

Post/Zip Code:

Card Holder’s Name:

Card Holder’s Signature:

Card Number:

NG EEEEEE

Visa CVC Number or Eurocard/Mastercard CVV Number

(last 3 digits on the back of the card) CED
valid from: (] /(] ) Expiry Date: ([ /(] )

| agree to Global Leading Conferences Kft.’s Terms and Conditions
and Global Leading Conferences Kft. debiting my card.

Acceptance of Terms & Conditions Signatory must be
authorized on behalf of contracting organisation

Name:
Date:

Signature:

Booking is invalid without a signature!

Conference Fee Promo code: D19

Attendance Fee - € 1498 per delegate

22 EUR administration charge will be applied

Payment is required within 5 working days
PLEASE COMPLETE THIS FORM AND FAXBACK TO

Fax: +36 1 848 0520 or E-mail to: booking@glceurope.com

In these cases, the full amount of the conference fee must be paid.

4. Cancellation by GLC. While every reasonable effort is made to adhere to the advertised program, circumstances can
arise which may cause changes in the program, including but not limited to changes in the content, date(s), location or
venue, or special features of the planned event. Such circumstances include but are not limited to acts of terrorism, war,
extreme weather conditions, compliance with government requests, orders and legal requirements, failure to third party
suppliers to timely deliver, and failure to register the minimum target amount of attendees for a given event.

GLC reserves the right to change the content, date(s), location or venue and/or special features of an event, to merge the
event with another event, or to postpone it or cancel it entirely as appropriate under the circumstances. The client agrees
that GLC shall not be liable for any cost, damage or expense which may be incurred by client as a consequence of the
event being so changed, merged, postponed or cancelled and client agrees to hold GLC harmless and to indemnify GLC
in case of liability caused by any such changes, mergers, postponements or cancellations.

5. Cancellation of the event. In case GLC cancels an event, GLC may offer the client a full credit up to the amount

paid by the client to GLC. This credit shall be valid for up to one year from the issue date of the invoice to attend any
GLC-sponsored event. The client shall not be entitled to this credit as a contractual right.

6. This contract shall be governed and construed in accordance with the laws of Hungary (not including its conflict of laws
and provisions). Any disputes arising out of this contract shall be brought before the courts of Hungary situated in the
city of Budapest in Hungary. At its sole discretion, GLC may elect to bring any dispute arising under this contract to the
jurisdiction of the courts in which the client’s offices are located.

7. Any terms and conditions contained in the client's acceptance which contradict or are different from the terms and
conditions shall not become part of the contract unless individually negotiated with GLC and expressly accepted by GLC.
8. Other currencies. In case the client requires payment in other than the official currency (EUR), GLC reserves the right
to apply 8% currency risk surcharge to the actual exchange rate.

www.glceu

Iceurope.com
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