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09:00AM REGISTRATION | &MxI 558
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09:40AM OPENING REMARK | ZHE|At
Si7|Ef &5, CFA, Country Lead, Korea
S&P Global Market Intelligence

09:45AM Opportunities of Generative Al in Enterprises & Vertical Markets
QIE{Z2}o| = 3l Vertical A|ZO|AM2] M A9 7|3
Jin Ho Hur, General Partner, HRZ
3{Z13 | General Partner, HRZ
* Opportunities and new developments in B2B Al
* Where Gen Al is and how it is evolving regarding enterprises and vertical markets
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10:15AM Experimental Design for Quantifying Market Perception in Corporate
Analysis and Macroeconomic Forecasting
AlEof chich ‘dZhS Al™etsls dE Cixtel
Hans Choi, CEO, NeuroFusion
o O E, m27™

* Trends in Alternative Data and Alpha Generation

* Human Cognition and the Bias-Variance Tradeoff

* Experimental Design for Collective Intelligence in Corporate Analysis

* Experimental Design for Collective Intelligence in Macroeconomic Forecasting
- CHOF G| O| E{ 1t YT} 70| B2
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10:45AM Artificial Intelligence Meets Market Intelligence — Applied Workflows
Alet OpZl QlEdE| M Ao Bhet — QI3 2 H & Al 2OtE 7|
Andreas Darmawan, Director, Quantitative Specialist,
S&P Global Market Intelligence

* GenAl Primer: Key Considerations, Overlooked Aspects, and Potential Pitfalls

* S&P Global GenAl Initiatives: Practical Applications and Real-World Case Studies
* Lessons Learned and Future Directions for GenAl

*GenAl 7|z =8 Al ZhotEl S3 81 HIHA oy
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11:15AM Development of an Investment Al Analyst Using Large Language
Models (LLM/GPT): Application and Limitations of RAG
HOEE LMGPT)S E8¢ FXtAI 22| 2E 7R 7]
: RAG2| Mg} oHA|
Taegyeong-Han, CDO, MoatAl
SHERA CcDO, EE0§0]0}0]
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* Integration of LLM with Real-Time Financial Data

» Techniques to Provide the Most Relevant Responses to User Queries
* Quantitative Methods for Qualitative Analysis Using LLM

11:45AM LUNCH BREAK | A& AA}
* AMEEE A LO|O{Of| A BH AATL KNS E LT
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13:00AM Portfolio construction using ChatGPT: Case studies from academic
research
ChatGPTE 8%t ZEZ2|Q T4: 82 A7 Al £4
Jang Ho Kim, Associate Professor, Korea University
482 R, Al 7|ed S22

* Overview of research on LLM-based portfolio management
» Empirical analysis on portfolio construction using ChatGPT
* Integrating ChatGPT into portfolio optimization

«LLM 7Bt ZEZ2|Q 2|0 it st= AT iR
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13:30AM Systematic Quantitative Analysis: From Chess to Financial Markets
HAXA AE Z4: 20N 58 AE2E

Chris Xie, Founder & CIO, Tianyan Capital Limited

* Algorithms in chess and their relevance to quantitative investment strategies

» Advanced Al applications (e.g., NNUE & LCO) and their impact on financial markets
* Future dynamics between humans and Al in financial markets

c M A0AMel Zne|Ent HE FA HEFDRO| 2HE Y

« 03 Al S2 (0: NNUE & LCO) X 28 A& O|X|= I3
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14:00AM Technical obstacles and solutions for utilizing open source LLM
models for financial decision making
T8 AL BHE Tt LEAALLM RE EE9| 7| X sHA| o sl A
Insu Jeon, Al Tech Lab Leader, QRAFT Technologies
Mola= El& Al Tech Lab B, AT E HIA=ZX|

» Multi-agent design and structured data access for leveraging Local LLM in finance
« Strategies to enhance LLM's deductive reasoning capabilities in financial

applications

+ 38 200 A Local LLMZ &-83}7| 212t Multi-Agent B4 X +25 O|O|H
oM M| 2

a8 S80MLLMS| 5T A FE 7|52 H5HY| fIe HE

14:30PM COFFEE BREAK | #HI| Egjo|3

14:.50AM Cautions for Adopting Al in Investment & Recent Al Application in
SWFs and Pension Funds
AIE EXtof| 28 mj Fojgt e ZRHE A AI|F A EXHE
Arefl & S
Yeongkyu Kim, Manager, Korea Investment Corporation
d St tigl, eh=FAtS AL

 Cautions and considerations for adopting Al in investment, given the domain-
specific nature of financial data

* Al investment applications: Insights from case studies of global sovereign wealth
funds and pension funds
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15:20AM Quantitative Hedge Fund Strategies in the Digital Asset Industry
CIX[E Xtk Ao Mo M E S| X[ HE HEF
KyuYul Lee, Ph.D., Founder & CEO, SQR
Ol#g i, &7

» Understanding the Digital Asset Derivatives Market
« Strategies for Trading Digital Asset Futures and Options

* Establishing and Managing a Digital Asset Approved Fund
« X & Xt Tl &F A ol

«CIX[ & A 2 Bl & EYo|E HE
- CIX 8 Aot S HE 3 2 2

15:50PM CLOSING REMARK | H3|At
Chang Hwan Sung, PhD, CFA®, Portfolio Manager, Invesco
e AL QIH| AR
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SPEAKER BIOGRAPHIES

Julius Chun, Founder & CEO, MOAT Al
HAE &, R E00|0}0] / oty HE ®3|(KQA) B3| &

Julius Chun is the founder and CEO of Doomoolmori. Julius graduated Sungkyunkwan University's
Department of Economics. He honed his expertise in financial engineering and investment through
his career at Kiwoom Securities, KTB Investment Securities, and IM Investment Securities. In
2015, he founded Doomoolmori, exploring the synergy of great information technology and
financial models, in order to benefit everyday investors. Doomoolmori offers an innovative digital
asset management app, Boolio, which autonomously manages over 200 billion won. Notably, they
are the first in Korea to register an investment analysis chat plugin on OpenAl's plugin store,
gaining significant popularity within the global investment community. They possess financial
patents and technology from building a global financial intelligence system. Currently, in
partnership with securities firms, they provide an Al analyst service that reduces research costs in
investment and enhances productivity.

HIEEL2 FAAN FE2HI|Q| HYXIO|Xt CEOR, YR aChetn ZHste Zdo|ct
SHLMAONM 7| 2FH, KTBEASH, OO|AEASHOM 22 E Sl 283 X FAt
HEEES 7|20, 201580 FE202|E B 1ITR 82 ATS MLt F202l=
SAHQl C|X| E X428 ¥ BoolioE S3H 2,000 & 0| &2l A5 & At& R &5t= MH|IAE
M3t Ao, $+=20 M %X 2 OpenAlQ| plugin storedf| pluging S2310] 2 2Y EX}At
AHSRLEO 2 Q17| 20 QUCH £ 2 2Y 3§ Qe HA ALHES =0t 38 E51 X
7|1&2 ERstn ULt A SHASI MFT Al O E2|AE MH|AE NS5 £XF 23 2| M K]

PN
o
HeE =0F1 At

Kitae Hyun, CFA, Country Lead, Korea, S&P Global Market Intelligence
SI|E) AR, sgp S 2E O3 Q| HA

17| Ef AF = S&P Global Market Intelligence?| t= EH& ZAE 2| 2| Y L|C} 2016'H S&P Global
Market Intelligence0il LASHY $t=2| F&7(2t X A2 S0t 7| 2Ho| HAE
T&H= O FH| 2&L|CH S&P Global Market Intelligence 0] QIAFSH?| Hofl& StLF2 S0 A
QelmtddE A TE2IE 2 RS LICH SHLE2™0H| YASHZ| F0l= LG CNSOIAM 1T
ALHER USIHAM ERAS0H 2 Crdsh T Mef ZEME S SAMSL|CH MS04et

7| A 3% &AL, CFA(S QM R 2 M Ah A4 Z 2 2/t ASLICH

Kitae Hyun is the Country Lead, Korea for S&P Global Market Intelligence. Kitae joined S&P
Global Market Intelligence in 2016 and has been focusing on developing enterprise-level
relationship with FI & Commercial Banking clients in Korea. Prior to joining S&P Global Market
Intelligence, Kitae was with Hana Bank where he served as a FX/derivatives sales professional.
Before Hana Bank, Kitae worked at LG CNS as a IT consultant where he and his team undertook
various IT strategy projects. Kitae holds Bachelor’s degree in Mechanical Engineering from Seoul
National University and is a CFA charterholder.

7 page



8t Annual Conference

S&P Global KQ(X

Market Intelligence

Korea Quantitative Association

8th Annual Korea Quantitative Investment Conference 2024

From Algorithms to Al: The Continued Evolution of Quantitative Investing

October 18, 2024 | In-Person
Grand Ballroom, FKI Tower, Seoul

S&P Global
Market Intelligence

Jin Ho Hur, General Partner, HRZ
8| %13, General Partner, HRZ
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Dr. Hur is an entrepreneur-turned venture capitalist with 20+ years of startup experience in Korea.
He is a General Partner of HRZ, a global VC firm focused on the Korea-themed investment
opportunities (called “Korea Graph”). Prior to that, he has been a co-founder and General Partner
at Translink Investment since 2015 through 2021, an early-stage venture capital firm in Korea.
While at Translink, Dr. Hur has focused on the early-stage investment with focus on the Consumer
Sector. Prior to that, Dr. Hur founded his first startup, Inet, in 1994. Since then, he founded a series
of internet & mobile startups, including Iworld Networking in 2000, and Crzyfish in 2010. He served
as the CEO of Neowiz Internet from 2008, and the Chairman of Korea Internet Association
(www.kinternet.org) from 2002 through 2010, the then-only industry association for Internet
businesses in Korea. Dr. Hur holds a Ph.D. degree in Computer Science of KAIST, and B.S. of
Seoul National University.

Hans Choi, CEO, NeuroFusion
X i E, 25

EoHE = A7t SM Aol E20{0|M HE|O S AIXSI0] HARHN S 2| SX|HES
AZE |, AIQE HIO[Eatst FOF2 2|0 & TS| 215X s TH A 2| AL 2 2 (Kensho)ofl A H|O] E

X2 YRS LICE A7t S&P Globaldf Q14=E 0|22, S&P Global 7| ¥ 2 22| 2|= H0|H
A2 22510 TEH 3 AEFE  NeuroFusions & Q& LICt S 2 H|OtCH SO A | O| E{ atst
&R E, REUEM 28 U SH T &AL & E FHESHF S LICE

Hans Choi began his career on the trading floor of the Chicago Board Options Exchange, later
working at hedge funds in Boston and Hong Kong. He then transitioned into Al and data science,
working as a data scientist at Kensho, an Al fintech company. After Kensho was acquired by S&P
Global, he served as Lead Data Scientist at S&P Global's Corporate Division. He is currently the
founder of the fintech startup NeuroFusion. He holds a Master’s degree in Data Science from
Columbia University and a Bachelor’s degree in Finance and Statistics from New York University.
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Andreas Darmawan Director, Quantitative Specialist,
S&P Global Market Intelligence

S&P Global Market Intelligence2| X2 HZ7t2 A, APAC X[ 1 S0| F&HE I E 20| A
ST OO MEE olsist 28 4= AEE K|St AELICH S&P Global0il & AFSHY|
Moj= =& E2O|HE 2750, XAis2tE Eo|d Mafo Hash YHH WS &8st
LS RSt WO B4 84 WA N2 7|38 AL & E FHERSLICH

As a Product Specialist at S&P Global Market Intelligence, Andreas works with APAC clients in
understanding & utilizing complex datasets in their quantitative workflows. Prior to joining S&P
Global, he was a proprietary trader where he utilized and developed quantitative methods for
automated trading strategies. Andreas holds a Doctorate degree in Electrical Engineering from
The University of Tokyo, specializing in wireless communications and signal processing.

Taegyeong-Han, CDO, MoatAl
¢ElE CcDO, R E0j0[0}0]

SHEjZ CDOE BE0|0|0tO0| A T O|Ef QImatet £X 224 HTE T i,
LLM7|SF A E 72 Srerela QST £2 9 Sofs 22 F2o| oy
CO|Ef QIZal 1% LIMO| RAGS 28 UEY MR Y, 229 FA A= Wy
TNt Crol e QIEiAl AmEQ)of A YLITE O|HO| = ANAIAIS 80| M HES
SIXIHEOUNE SERSLCH 70| AE0| A S8 BSAALZ, Daithstmo|A
HABE ST U S AL 5192 FS B LIT

Taegyeong Han, the Chief Data Officer at MoatAl, leads the research on data
infrastructure and investment solutions, and oversees the development of LLM-based
products. His main areas of focus include building a global-scale multi-asset data
infrastructure, developing custom chatbots utilizing LLM's RAG, creating global equity
guant strategies, and developing direct indexing software. Previously, he worked as a
guant and hedge fund manager at Samsung Asset Management. He holds a Master's
degree in Financial Engineering from KAIST and Bachelor's degrees in Computer
Science and Statistics from Korea University.
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Jang Ho Kim, Associate Professor, Korea University
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TSt QL2 , The Journal of Portfolio Management2| H & XIE 2| A )
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Jang Ho Kim is an associate professor in the Graduate School of Management of Techno
logy at Korea University. Professor Kim serves on the editorial advisory board of The Jou
rnal of Portfolio Management. His research focuses on financial technology, portfolio man
agement, automated investments, and financial data analysis. He received a Ph.D. in Ind
ustrial and Systems Engineering with a focus on Financial Engineering from KAIST. He h
olds an M.Eng. and a B.S. in Computer Science, both from Cornell University. Prior to his
doctoral program, he was an associate on the electronic trading technology team at Bank
of America Merrill Lynch in New York City.

Chris Xie, Founder & CIO, Tianyan Capital Limited

Azg|las HE EX}Oﬂ Estel 53 7|0 M=HQl EXt 22| AR Tianyan Capital
Limited2| & 2X} 2 £ D EXHHAXH(CIO)YLICEH A2|A L HE EXF 200 A 14
Olel-_(_)_l 70:1'6;8 ME OI-%ED:‘ xAl |:|| KA| _T'_I-E=| A|IF01| EHoF E71|7<—| u]] Aol-x" EXI- H A %

= S
M= O 25 L XAl Eoo}_Tl_ galgl_| Ct. Tianyan CapitalS *E*EIOWI M =
HEO| K|S =T el 2|*f°| Tibra Capital®i| A FX} 0L 2 2250 & 3 Aol
TR S8 AT HO|Z S HERELICE 2|2 = AJYEE|X| Cistulof M :'—éf ShAL
st &, 2 EHH A0S W (London School of Economics and Political Science)OlA 28
MAL SR E FS}S LI

Mr. XIE Xiaoyang (Chris) is the CIO and founder of Tianyan Capital Limited, a leading
China-based investment manager specializing in quantitative investing. Mr. Xie has
accumulated 14 years’ experience in quantitative investment. He has extensive
knowledge in applying statistical and mathematical investment analysis to equity and
equity-related markets. Before establishing Tianyan, he worked as an Investment
Manager at Tibra Capital—a proprietary trading company in London, where he was
responsible for stock index options market making in European markets. Mr. Xie holds a
BSc degree in Engineering from Cambridge University and an MSc degree in Finance
from London School of Economics and Political Science.
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Insu Jeon, Al Tech Lab Leader, QRAFT Technologies
Mol El&E Al Tech Lab B &, QRAFT Technologies

MOl ElZ2 SAY| Qraft Technologies®| Al 7|2 ¢ 22, UCLA HFHSEE &
(o]

- MEmistn 213X s BALIE S EYZUCE CHEHRl 7| ZH 591 NeurlPS, ICLR, AAAI S F
y - 2 23X|s &30 Ct=2o| =&

Sgunson], ARSI U S| 02 X4
< ' | HEC=E Mdd Al 7[s AFE TIAACH ofd DS A4, tfdS 7|, =L astATA

9 SIt CrYot {3 DM E UM, AELE Y 2| 50]0[0t0[2] CTOZ A Z=7|FAH |X|
O 7|OIZICt ¥ = QRAFTH A 28209 A3 SHZ AGII(Artificial General
Intelligence for Investment)S 7} & & O|C}.

Insu Jeon is the head of Al technology research at Qraft Technologies. He graduated
from UCLA's Department of Computer Science and Seoul National University's PhD
program in Artificial Intelligence. During his graduate studies, he published several
papers in leading Al conferences such as NeurlPS, ICLR, and AAAI, focusing on
Generative Al technology. He has worked on various collaborative projects with Samsung
DS Institute, Samsung Research, and the Korea Agency for Defense Development. As
the CTO of Ripple Al, a startup specializing in social media Al technology, he contributed
to its successful initial investment. He is currently focused on developing AGII (Artificial
General Intelligence for Investment) at QRAFT to revolutionize the financial sector.

Yeongkyu Kim, Manager, Korea Investment Corporation (KIC)
dE7 oz, et F XS A

Yeongkyu Kim is a Portfolio Manager in the Quant Equity Investment Group at Korea
Investment Corporation (KIC), a sovereign wealth fund managing Korea's foreign
reserves. He is responsible for managing a developed markets fund, focusing on
developing quantitative investment strategies, constructing and optimizing portfolios, and
monitoring performance to ensure alignment with investment objectives. He also focuses
on keeping up with the latest quantitative research trends and develops in-house
research frameworks to support effective quantitative investment processes. He holds a
Bachelor of Science degree in Computer Science and Engineering from Korea University
and is a Financial Data Professional (FDP) Charterholder.

d7t el = = FASANKIC) BEFAZEHM T AIY HE 285 HEtL
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KyuYul Lee, Ph.D., Founder & CEO, SQR
O CH#, &7

Dr. KyuYul Lee is the Founder and CEO of SQR Corp., holding Bachelor's, Master's, and
Ph.D. degrees in Computer Engineering from the Ulsan National Institute of Science and
Technology (UNIST). His research has been presented at top Al conferences such as
CVPR, and he has served as a reviewer for leading Al conferences including NeurlPS,
ICLR, and ICML. Since 2013, he has been actively involved in digital asset trading,
achieving significant success in the derivatives market through Al-driven strategies. SQR
operates a digital asset fund, offering data-driven investment solutions to global financial
institutions, including Family Offices and Fund of Funds in regions such as the U.S.,
Dubai, and Singapore. This fund is managed as an approved fund, including custody
services, and has grown into a recognized fund with high risk-adjusted returns.

O|lt€ tHEE FAIZIA 01|*$+°*(SQR)°| axrow CEOZ, 24ttt 7| = {I(UNIST)

O M HFE{ 3t StAL, MAL BEAL S| E F =*+ &L|Ct 19 A= CVPR S Al £0F
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Chang Hwan Sung, PhD, CFA®, Portfolio Manager, Invesco
CEE T WL BN

Chang Hwan Sung is a Portfolio Manager for the Invesco Solutions team. In this role, his
responsibilities focus on research and asset allocation involving Asian asset classes and
management of multi-asset portfolios for Asian clients. Based in Hong Kong, Mr. Sung joined
Invesco in 2018. Prior to joining the firm, he was head of quantitative investments at Samsung
Asset Management (HK). Before that, he was director and portfolio manager for Asian quantitative
equities at BlackRock, based in San Francisco and Hong Kong. Mr. Sung has been in the industry
since 2006. Mr. Sung earned a BS degree from Seoul National University and an MS in financial
mathematics and a PhD in management science and engineering from Stanford University. He is a
Chartered Financial Analyst® (CFA) charterholder.

Chang Hwan Sung% Invesco Solutions &l ZEZZ|Q A2|Xt2 221 Mﬁ L|C}. OFA|OF RFAHT:

S Che e BIMA S XA B2 RS ESal SA0] OFAIO 24 S T2 2E| OfX ZEZE|
@2 @2[stn YLt 201890 Invesco B2 A0 YAROH, 1 IE MMRAL B(S
_._)oﬂkl ~ Ek: Ex|. XHOle.E Orlola'HALl El. cC OFBIackRock AHJ_LEI-A'A;Q'. 21_1|A0ﬂk| ol’M
Of A2 4| St OjAfe} EEE2|Q BRIXIE ‘%”‘%IOPIE °”*LIEr 2= 20062 oS @A
oM B =S EOIRSLICH MSLHS LM SSHAL &9 S F S0l AMHE LS uoM =8 =
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