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FX Week is proud to host its 4th annual
FX Invest North America congress in Toronto

fxinvestna.com

Morning keynote address:

Despite the volatility and lack of liquidity that dominated 2009 in other asset classes, the
foreign exchange market continues to thrive. This environment has continued to appeal
to institutional investors with an escalating number embracing currency management as
an investment strategy.

FX Invest North America is specifically designed to bring you insight into the latest
market developments and initiatives in the currency market, and provide you with
excellent networking opportunities. Through a series of in-depth presentations and
interactive panel discussions, FX Invest North America will equip investors with
essential knowledge to stay ahead in the FX market.

Donna Howard

Chief of the Financial
Markets Department,
BANK OF CANADA and
Chair of the Canadian
Foreign Exchange
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Complimentary
attendance for

qualified buy-side

delegates

Afternoon keynote address:

Ronald G.
Layard-Liesching
Founder, PARETO
PARTNERS and
Chairman, MOUNTAIN
PACIFIC GROUP

See inside for leading practitioners —



Editor's Letter \Who should attend?

Dear colleague, FX Invest North America will be of value for any investor
. L. X . . . - wishing to stay at the cutting edge of the FX market. It will
With the currency markets continuing to attract interest from institutional investors, it is critical for be of particular benefit to investment executives working in

portfolio managers to anticipate how FX markets will develop over the coming year, and how best to the following:

position to take advantage of the opportunities that arise.
o ) ) ) By institution: By job responsibility:
Specifically designed for the investor community, FX Week's fourth annual FX Invest North America

congress will address the most pressing issues facing buy side firms, including: the evolving factors
driving currency markets; managing risks exposed by the crisis; the optimal trading models to employ;
and the outlook for 2010 and beyond.

We are delighted to announce Donna Howard, chief of the financial markets department at Bank of
Canada and chair of the Canadian Foreign Exchange Committee, as our morning keynote speaker.

This will be followed by a series of cutting-edge presentations and panel discussions that will help you
to better understand the implications of the changing macroeconomic backdrop for foreign exchange
management. Similarly, leading industry experts will share their experience in applying innovative
investment strategies to exploit market trends.

As the leading weekly newsletter delivering the latest insider news in the global business of foreign
exchange, FX Week is perfectly positioned to offer the most comprehensive program in the industry.

I look forward to welcoming you in April for what is the must-attend event for FX investors in
North America.

Best wishes,

>

Saima Farooqi, Editor, FX Week

s fxinvestna.comns



Mark Abbott,
Portfolio Manager,

Currency Management,

STATE STREET
GLOBAL ADVISORS

Dr. Photios
Harmantazis,

Former Systematic
Trading Models R&D,
Product Development
Committee, FX
CONCEPTS

Gary K. Ostoich,
Chairman, AIMA
CANADA, President,
SPARTAN FUND
MANAGEMENT

Hear from leading practitioners:

Jeffrey Boyko,
Chief Currency
Strategist, CASTLE
CURRENCY
MANAGEMENT

Tom Nakamura,
Portfolio Manager, AGF
INVESTMENTS INC.

Jason Russell,
President and Chief
Investment Officer,
ACORN GLOBAL
INVESTMENTS

Benefits of attending include:

Exclusive keynote address from the Bank of Canada on the
currency market

Participating in the CIO Roundtable: Exploring the FX outlook for 2010
and beyond

Exploring the relationship between commodities and currencies
Investigating the optimum strategy for alpha generation
Identifying the optimal FX trading model

Quizzing industry experts on the state of play in global FX markets

Exchanging ideas with senior currency professionals across
North America

Networking opportunities:

FX Invest North America offers a great opportunity to network with FX
investors and other FX buy and sell-side senior executives. This congress
offers a unigue opportunity to meet your peers and future clients.

Sponsorship opportunities:

To find out how your organization could benefit from sponsoring or
exhibiting at FX Invest North America, please contact Katie Palisoul on
+44 20 7968 4513 or by email: katie.palisoul@incisivemedia.com

s fxinvestna.comn



April 13, 2010 ®m Morning Agenda

FX*Invest:utrica

8.20

Registration and breakfast

8.50

Chairperson’s welcome address
Maxime Tessier, Vice President, Currencies, CAISSE DE DEPOT ET PLACEMENT DU QUEBEC

9.00

*Keynote address*

Donna Howard, Chief of the Financial Markets Department, BANK OF CANADA and Chair of the Canadian Foreign Exchange Committee

9.30

Panel discussion: FX and the evolving market landscape

m The drivers behind the changing market

n Lessons learnt from the crisis

= Managing FX settlement risk

= Getting political: Is there a need to intervene in the markets?

u Current landscape of Canadian alternative industry and opportunities

m The next phase of growth and what it means for the Loonie

Jeffrey Boyko, Chief Currency Strategist, CASTLE CURRENCY MANAGEMENT
Peter Kane, Principal, GREENWICH ASSOCIATES

Gary K. Ostoich, Chairman, AIMA CANADA, President, SPARTAN FUND MANAGEMENT
Richard Whelan, CEO, KING'S CROSSING CAPITAL INC.

10.20

Morning break

10.50

Presentation: Currency in a pension fund portfolio

n Where is currency in your portfolio?

» Natural progression of currency in pension portfolios

m Passive vs active currency management

Mark Abbott, Portfolio Manager, Currency Management, STATE STREET GLOBAL ADVISORS

11.20

Panel discussion: Dynamic strategies for investing FX

= Role of FX'in your portfolio: Currency as an asset class?

n Achieving alpha with active currency management

u Benefits of adopting an overlay strategy to enhance returns

» Comparing the performance of currencies with other asset classes

u Looking beyond the world of FX: Employing a global macro approach

Chris Lori, Private Client Fund Manager, SEAVIEW CAPITAL

Jason Russell, President and Chief Investment Officer, ACORN GLOBAL INVESTMENTS
Tom Nakamura, Portfolio Manager, AGF INVESTMENTS INC.

Cory Vardy, FX Trader, GOODMAN INVESTMENT COUNSEL

12.10

Lunch break

Email: conf@incisivemedia.com

s fxinvestna.comms



April 13, 2010 m Afternoon Agenda

FX* Investvrica

110 | *Keynote address*: Taking a closer look at the relationship between commodities and currencies
m The Dollar: End of an era?

= Commodity prices: Why the supercycle has arrived

= Financialization of commodities: The risks and opportunities

= Why institutions are hedging commodity prices

= How institutions approach currencies and commodities

Ronald G. Layard-Liesching, Founder, PARETO PARTNERS and Chairman, MOUNTAIN PACIFIC GROUP

1.40 |Panel discussion: Beefing up your algorithmic trading capabilities in FX
= Examining how algorithms are being adopted by buy-side firms

= Adopting high-frequency trading as an investment strategy

m Using algorithms for cross and multi-asset class trading

= What does high frequency trading mean for the buy-side?

= [dentifying the hurdles of trade automation in the FX market

Paul Buckley, Head of AES FX Sales, Americas, CREDIT SUISSE

Azeem Lakdawalla, Trader, HILLSDALE INVESTMENT MANAGEMENT

2.30 |Panel discussion: Identifying the optimal FX trading model

= The buy-side selection criterion

= Expanding your business through various models

= Looking at the benefits and risks involved

m Future of trading: Bypassing the broker and moving online?

Dr. Photios Harmantzis, Former Systematic Trading Models R&D, Product Development Committee, FX CONCEPTS
More speakers to be confirmed shortly — Please visit website for updates

3.20 | Afternoon break

3.50 |Presentation: The holy grail: Generating alpha while hedging your exposure
= Outperforming in a tougher environment

m Best practices to hedging as an effective risk management tool

m How has the lack of credit influenced alpha?

m Exploring the cost of generating alpha

= What is the most appropriate strategy?

Luc Lapointe, Vice President and Portfolio Manager, SIGMA ALPHA CAPITAL
André Marsan, President, SIGMA ALPHA CAPITAL

4.20 | CIO roundtable discussion: Exploring the FX outlook for 2010 and beyond

m [dentifying the latest opportunities and unique obstacles in FX

= Predictions on the future performance of the Canadian dollar: Will it continue to remain attractive?
m The rising East and its impact on FX

= Forecasting volatility for 2010

Paul Chappell, Chief Investment Officer, C-VIEW

Jason Daw, Chief Investment Officer, ROYAL OAK CAPITAL MANAGEMENT

Erik Postnieks, CEO and Chief Investment Officer, WOOSTER ASSET MANAGEMENT LLC

5.10 | Chairperson'’s closing remarks
Maxime Tessier, Vice President, Currencies, CAISSE DE DEPOT ET PLACEMENT DU QUEBEC

s fxinvestna.commn

5.20 | Drinks reception




Sponsors:

Co-sponsors

& CME Group

A CME/Chicago Board of Trade/NYMEX Company

As the world's largest and most diverse
derivatives marketplace, CME Group is
where the world comes to manage risk.
CME Group exchanges offer the widest
range of global benchmark products
across all major asset classes, including
futures and options based on interest
rates, equity indexes, foreign exchange,
energy, agricultural commodities, metals,
weather and real estate. CME Group
brings buyers and sellers together
through its CME Globex® electronic
trading platform and its trading facilities
in New York and Chicago. CME Group
also operates CME Clearing, one of the
largest central counterparty clearing
services in the world, which provides
clearing and settlement services for
exchange-traded contracts, as well as for
over-the-counter derivatives transactions
through CME ClearPort®. These products
and services ensure that businesses
everywhere can substantially mitigate
counterparty credit risk in both listed and
over-the-counter derivatives markets.

cmegroup.com

»

CREDIT SUISSE

Trading in dynamic foreign exchange
markets demands an institution with the
strength, products, and technologies you
require. By selecting Credit Suisse as your
foreign exchange partner, you will have
access to our comprehensive solutions in
spot trading, forwards and swaps, options
and structuring and global research.

We offer leading technologies, such as
PrimeTradeSM FX: multi-asset trading
platform featuring streaming rates, Merlin:
trading platform for standard options
through to complex structures, LOCuS:
web-based application comprising
extensive research and analyses and
AES® for Foreign Exchange: automated
algorithms that optimize dealing.

AES® for Foreign Exchange offers a
unigue set of award-winning trading
strategies that provide anonymous
access to liquidity through smart order
routing technology. AES FX provides
you with a powerful tool to optimize your
execution, capturing price improvement
and minimizing market impact.

To find out more, go to

credit-suisse.com

EFXall

What's Your Edge?

FXall gives institutional clients an edge in
foreign exchange trading as the leading
independent electronic platform. We
deliver the expertise, resources and
commitment of a neutral platform with the
broadest suite of FX trading solutions that
combine execution tools with end-to-
end workflow management and straight
through processing. Our flexible tool set
delivers the right execution strategies
and liquidity in all market conditions for
over 800 institutions globally. FXall's
offices in New York, Boston, London,
Tokyo, Singapore and Sydney serve

the needs of active traders, asset
managers, corporate treasurers, banks,
broker-dealers and prime brokers.

For more information on FXall, visit

fxall.com

B sreambase

StreamBase Systems Inc. a leader

in high-performance Complex Event
Processing (CEP), provides software
for rapidly building trading systems that
analyze and act on real-time streaming
market data for instantaneous decision-
making. StreamBase’s latest framework
for FX allows global investment

banks and leading hedge funds to

keep pace with growing market data
volumes and increasing FX market
fragmentation by allowing you to:

e Create an aggregated FX price book
© Find arbitrage opportunities

* Send orders to the venues offering
the best executable price

* Apply principles of algorithmic
trading to FX

streambase.com



How to book:

Book online at fxinvestna.com

For US office registration

Post:

Conference Administration,
Incisive RWG Ltd,

120 Broadway,

5th Floor,

New York,

NY10271, USA

Telephone: +1 (212) 646 822 5239
Fax: +1 (212) 925 7585
Email: conf@incisivemedia.com

For UK & Europe office registra

Post:

Conference Administration,
Incisive Financial Publishing L
Haymarket House,

28-29 Haymarket,
London, SW1Y 4RX, UK

Telephone: +44 (0)870 240 8859
Fax: +44 (0)20 7504 3730
Email: conf@incisivemedia.com

Visit the Incisive Media website for an update on our forthcoming conferences, courses
and for information on our magazines/books at www.incisive-events.com

Warning: FX Invest and FX Week are registered trademarks, and the titles, contents and style of this brochure are the copyright of Incisive Media.

We will act on any infringement of our rights anywhere in the world. © Incisive Media.

Cancellation: A refund (less 10% administration fee) will be made if notice of cancellation is received in writing three weeks before the event.

We regret that no refunds can be given after this period. A substitute delegate is always welcome at no extra charge.

Disclaimer: The program may change due to unforeseen circumstances, and Incisive Media reserves the right to alter the venue and/or speakers. Incisive
Media accepts no responsibility for any loss or damage to property belonging to, nor for any personal injury incurred by, attendees at our conferences,
whether within the conference venue or otherwise.

Data Protection: By registering for FX Invest 2010 Incisive Media* will send you further information relating to this event. In addition we will send

you information about our other relevant products and services which we believe will be of interest to you. If you do not wish to receive other relevant
information from Incisive Media via a particular medium please tick the following relevant boxes: mail LI phone L_Ifax L | email

Incisive Media will also allow carefully selected third parties to contact you about their products and services. If you do not wish to receive information from
third parties via any of the following media please tick the relevant boxes: mail LI phon . Please tick if you are happy to receive relevant information from
carefully selected third parties by emailL_land fax

3305/10

FX=InvestAvtica

Venue and Accommodation

Le Meridien King Edward
37 King Street East
Toronto, Ontario

T: 416 863 9700

In order that we process your registration with
maximum efficiency, we request that a copy of this
booking form accompanies your payment.

Your registration fee includes morning refreshments,
lunch, afternoon refreshments, your conference/
seminar materials and the conference cocktail party.
Please note your place is not guaranteed until
your payment has been received

If you require an invoice please inform us stating
whether you need an original or a fax copy. We accept
company cheques, credit cards and bank transfers.
Please allow a minimum of seven working days for

a bank transfer to reach us and phone or fax us when
it has been sent. Please state the event name and
delegate name to which it relates.

s fxinvestna.coms



FX=InvestAvtica

fxinvestna.com

= Registration Details

Please complete your details below in BLOCK CAPITALS
TITLE FIRST NAME

LAST NAME

JOB TITLE/POSITION

DEPARTMENT

COMPANY

ADDRESS

POST/zIP CODE
COUNTRY
TELEPHONE FAX

EMAIL

= Bank delegate * Only applies to paying
and current subscribers to
D Early Bird 1: Before 26 February 2010 $799 FX Week
** Buy-side delegates will
D Full Price: After 26 February 2010 $999 be notified by the event

= Vendor delegate feam

[]Early Bird 1: Before 26 February 2010 $999
[ ]Full Price: After 26 February 2010 $1199
D FX Week Subscriber* $699

X Quote your subscription
[ ] Qualified buy-side professionals** complimentary number here:

*Prices in USD

= Payment Details

D | enclose a cheque payable to Incisive Financial Publishing Ltd.

D Please debit my D Amex D Visa D Mastercard
D Maestro ISSUE NUMBER: D D D D

e[| LD HOOH HOHH
EXPWDATEDDDD SECURITYCODEDDDD

ACCOUNT ADDRESS IF DIFFERENT FROM ABOVE

SIGNATURE DATE

Incisive Financial Publishing Ltd. VAT No: GB 756978165
For companies in EU member states only:
Please write your VAT/TVA/BTW/IVA/ MCMS/MWST/FPA number here

Fax back to +1 (646) 822 5490 or book online at fxinvestna.com

Post: Conference Administration, Incisive RWG Ltd, 120 Broadway, 5th Floor, New York, NY10271, USA 3305/10



