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Automating Alpha 2020 
Melding Technology, Data and 

Insight for Investment Performance 
 

February 26, 2020  
 

Four Seasons Hotel  
Miami, Florida  

 
 

In this special morning session, combining buyside chief investment  and chief technology officers  
from the memberships of Institutional Investor’s Financial Technology Forum and U.S. Institute, 
we’ll look at the ways investment managers have succeeded in making the quantamental leap. 

 

Wednesday February 26 
 
7:30 am – 
8:30 am 

 

Registration & Breakfast 
Grand Ballroom Pre-Function/Grand Ballroom West  
 

 
8:30 am –
8:40 am 

 
Welcoming Remarks  
Grand Ballroom East 
 

 Lewis Knox 
Executive Director 
Financial Technology Forum 

Lyn Perlmuth  
Executive Director 
U.S. Institute  

 
8:40 am – 
9:30 am 

 

Bridging the Two Cultures: How IT and Investments are Blending in the Quest for 
Agility and Alpha  
Grand Ballroom East 
 

 Eric Khatchadourian 
Director of Data Analytics 
Fidelity Investments  

Michael Recce 
Chief Data Scientist 
Neuberger Berman 
 

 Wendy Harrington 
Head of Nuveen Labs 
Nuveen 
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Buyside firms want to use cognitive computing and predictive analytics in their 
investment processes, but to do so, portfolio managers and analysts must work closely 
and enthusiastically with technologists and data scientists to build hybrid quantamental 
teams.  To succeed, investment firms must bridge a gulf of understanding and business 
knowledge that yawns between IT and investors: Technologists need to work closely 
with PMs to understand the investment processes they are trying to automate, and 
investors in turn must devote time and attention to explaining their processes to the 
technologists. Our panel of investors and technologists will explain how they have 
worked to bridge their two cultures to build useful AI and big data analytical capabilities 
at their firms. We’ll discuss techniques and tools that buyside firms of all sizes can use 
to augment human effort and expertise in investing. 

 
9:30 am – 
10:10 am 

 

The Practical Application of AI and Machine Learning for Investment Managers 
Grand Ballroom East 
 

 Rob Hegarty 
General Manager, Financial Markets 
DataRobot 

Elizabeth Curatolo 
AI Success Manager 
DataRobot 

  

There is no shortage of news and hype around AI and Machine Learning (AI/ML), 
particularly when it comes to how it can transform the investment process.  There are 
even claims that AI/ML can be used as a “market-predicting Magic Box,” promising the 
ability to predict markets and prices with astounding accuracy. While AI/ML cannot 
precisely predict future securities prices or market indices, it can add enormous value 
to the investment selection process, and all of the functions within a buy side firm.  This 
session will explain how asset managers are driving significant ROI using AI/ML to 
generate alpha. We’ll discuss use cases at asset management firms that drive improved 
portfolio performance. And we’ll walk through how buy side firms identify, build and 
successfully deploy AI projects in the front office. 

 
10:10 am – 
10:30 am 

 

Coffee Break  
Grand Ballroom Pre-Function 
 

10:30 am – 
11:10 am 

Data Wrangling for the Quantamental Investor: Making New Investment Data 
Sources Manageable 
Grand Ballroom East 
 

 Brian Ness  
Executive Director Operations and 
Information Technology 
Principal Global Investors 

Mark Etherington 
CTO & Head of Product 
Crux Informatics  
 
 

 Mustafa Sagun 
Chief Investment Officer, Equities 
Principal Global Investors 

 
 

 
The range of data available to active managers is vast and grows daily, and not all 
datasets turn out to be useful. Investors lack the time and expertise to manage these 
datasets, and many of the tasks can be handed to IT or automated. Our panelists will 
discuss the people, processes and tools they use to make using new datasets as painless 
as possible.  
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11:10 am – 
11:50 am 

Using Technology to Enhance Collaboration among Analysts and PMs 
Grand Ballroom East 
 

 Chris Mackey 
Founder & CEO 
MackeyRMS  

Joe Piotrowski 
Director, Investment Technology Business 
Strategy 
MFS Investment Management 
 

 Kristina Blaschek 
Director of Business and Technology 
Solutions 
William Blair  

Mike MacMillan 
Managing Director, Head of Software & 
Data  
Third Point LLC 
 

 It’s a tall order to create an automated workbench for today’s buyside analyst or 
portfolio manager. Investors need tools to automate common tasks such as building 
financial models and compiling investment cases, but they also need access to multiple 
data sources, the tools to analyze that data and ways to work with teams distributed 
across multiple offices. In this session, we’ll look at how asset managers can use 
technology to knit together their diverse people, data and investment styles.  

 BREAKOUT DISCUSSION GROUPS 

11:50 am – 
12:45 pm 

 
Building the Future of Asset Management 

 
Firms with AUM ≤ $50 bn 
Coral Gables 
 
Deon Schaffer 
Technology Division Manager 
Brandes Investment Partners 

 
Josh Emanuel 
Chief Investment Officer 
Wilshire Funds Management 

Firms with AUM $50 - $150 bn 
Coconut Grove 
 
Craig Smith 
Chief Investment Officer 
PPM America, Inc. 
 
Richard Scott 
Chief Information Officer 
Brandywine Global Investment Management 

Firms with AUM $150 bn - $500 bn 
Key Biscayne 
 

Firms with AUM > $500 bn 
Bal Harbour  
 

 
Paul Zemsky 
Chief Investment Officer, Multi-Asset 
Strategies 
Voya Investment Management 
 
Dan Houle  
Managing Director, Innovation & Emerging 
Technology 
Ontario Teachers' Pension Plan 

Robert Waldner 
Chief Strategist 
Invesco 
 
James Ferrarelli 
Head of Investment Management and 
Investment Advisory Technology 
Charles Schwab  

 
As asset management firms work to introduce cognitive computing and predictive 
analysis capabilities into their investment management processes, what techniques 
have worked best? Centers of excellence? Cross-functional teams? A separate IT staff 
for investments? CTOs and CIOs will discuss their successes in automating the 
investment processes, and the stumbling blocks they encountered along the way. 

12:45 pm –
2:00 pm 

 
Lunch 
Grand Ballroom West 
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Financial Technology Forum  
Winter Workshop 

 
February 26-27, 2020  

 

 Engineers of Growth 

To grow in today’s marketplace, an asset manager must innovate, and innovation 
requires processes and software and tools to work profitably. Enabling AI in the 
front office and supporting such less glamorous tasks as automating manual back 
and middle office practices require asset management technology organizations to 
think creatively about using modern technologies to add alpha and build operating 
leverage. In this year’s Winter Workshop, Financial Technology Forum considers the 
role of IT as engineers of growth for the future.  

2:00 pm – 
3:05 pm 

 
Keynote Address: 
Election 2020: A Year of High Anxiety 
Grand Ballroom East 
 
Peter D. Hart 
Leading Pollster & Public Policy Expert,  
Hart Research Associates  

Every presidential election is significant, but this election takes on particular 
importance because the interest is so high and the stakes appear to be even higher. 
There will be more voters going to the polls, more money spent, and more passion 
and division than we have seen in a lifetime of American presidential elections. The 
founder of Hart Research, who has conducted the NBC-WSJ poll for the past 30 
years, will provide a direct and hard-hitting look at the 2020 election. Using his 
recent findings from the poll, he will cover the politics and policy of the election and 
discuss the personal and professional perceptions of the candidates, as well as the 
issue agenda of the American voter. 
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3:05 pm – 
3:15 pm 

 
 
 
 
3:15 pm – 
4:00 pm 

 
FTF Winter Workshop Opening Remarks  
Grand Ballroom East 
Lewis Knox 
Executive Director 
Financial Technology Forum 

 
 

Engines of Growth for the Asset Management Industry 
Grand Ballroom East 

 

 
Brendan Powers  
Associate Director, Product Development 
Cerulli Associates  

 

 Everyone knows the challenges money managers face: Investors are moving assets from 
active products to ultra-low-cost passive vehicles, compressing fees and margins for 
active managers. In the face of this, what are the products that active managers are 
deploying in hopes of securing growth for the future? And what demands will products 
such as model-based accounts, ESG products and active ETFs place on technology and 
operations? 

4:00 pm – 
4:25 pm 

Coffee Break 
Grand Ballroom Pre-Function 

4:25 pm – 
5:00 pm 

UMAs and Model Portfolios 
Grand Ballroom East 
 

 
James Ferrarelli 
Vice President, Head of Investment 
Management and Investment Advisory 
Technology 
Charles Schwab 
 

John Gidman  
Executive Vice President & Chief 
Operating Officer 
Loomis, Sayles & Company, L.P.  

 More and more investment managers, large and small, are offering model portfolios 
of funds, ETFs or individual securities through RIAs and retail brokerage firms. In some 
cases, the manager trades the model portfolio itself, and in others, it simply sends 
changes to the model allocations to the RIA firm or other distributor. Ideally, the 
model portfolio lets managers offer individual investors a customized product at scale 
without incurring such a huge operational burden that the product ceases to be 
profitable. But model portfolios bring compliance, trading, risk and performance 
attribution problems with them. In this session, we’ll look at how asset managers are 
trying to meet these challenges. 

5:00 pm – 
5:55 pm 

Free Time 

6:05 pm –  Departure from Hotel  

6.30 pm- Cocktails and Dinner 
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9:30 pm  
Nobu Miami at the Nobu Hotel Miami Beach 
4525 Collins Avenue, Miami Beach, FL 33140 

Situated just steps from the ocean in the iconic Nobu Hotel Miami Beach, Nobu Miami 
offers innovative new style Japanese cuisine that for nearly three decades, Chef Nobu 
Matsuhisa has been celebrated for.   

Thursday, February 27 

7:30 am– 
8:30 am  

Breakfast/Idea Breakfast 
Grand Ballroom Pre-Function/ Grand Ballroom West 

8:35 am– 
8:40 am  

Opening Remarks 
Grand Ballroom East 

8:40 am–
9:35 am  

Panel & Audience Discussion: Strategies for Intelligent Process Automation 
Grand Ballroom East 
 

 
Monica Khurana  
Associate Chief Technology Officer 
Dodge & Cox  

Todd Renneker  
Head of Technology 
John Hancock Investments 
 

 
Jeffrey Dowds 
Principal, GIFS 
Vanguard 

 

 

 
Cognitive computing and robotic process automation give asset managers valuable 
tools to automate business processes, but how do technology and operations 
executives create a strategy for process automation? How do they identify the 
repetitive, low-value tasks that might be good candidates for automation? And how 
does process automation affect the organization? What happens to the people who 
were doing those now-automated tasks?  

 BREAKOUT DISCUSSION GROUPS 

9:35 am– 
10:25 am  

Managing data for self-service BI and reporting 

 Firms with  
AUM ≤ $100 bn 

Coral Gables 
 

Sharad Goyal 
Vice President 
Bain Capital 

Firms with AUM  
> $100 bn and ≤ $200 bn 

Key Biscayne 
 

Patty Aenchbacher 
Director, Enterprise Data 

Governance 
American Century  

Firms with  
AUM > $200 bn 

Bal Harbor 
 

Mark Nabuda 
Senior Business Strategist 
Federated Investors, Inc. 

 
Modern business intelligence tools, from Tableau and Qlik to Power BI, promise to make 
data analysis and reporting a task that end users can perform themselves. But BI results 
depend on availability of accurate data, available to end users in a form they can 
understand and manipulate without special technical training or extensive knowledge 
of database schemas. How can IT organizations manage data to make self-service BI a 
reality and how can they drive end-user adoption of BI tools? 

https://ii--c.eu15.visual.force.com/0012400000EFCkg
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10:25 am– 
11:00 am  

Coffee Break 
Grand Ballroom Pre-Function 

11:00 am– 
12:00 pm  

My Shiniest New Toy 
Grand Ballroom East 

 
Pete  Petersen 
Chief Technology Officer & 
Chief Cybersecurity Officer 
Causeway Capital 

Dravoka 

Ryan Bateman  
Director of Technology 
Sands Capital 
Management  

Yorizon 

Casey Santos 
SVP, Head of Business 
Process Innovation, 
Workflow and Automation 
AllianceBernstein  

Moveworks 

 
Members make brief presentations on new hardware or software products they have 
discovered that they believe would benefit their fellow CTOs. This IT show-and-tell 
session is always one of FTF’s most popular formats. 

12:00 pm – 
1:00 pm 

Closing Lunch 
Grand Ballroom West 

  


