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Attualmente sono docente presso il Dipartimento di Impresa e Management della LUISS, 
tenendo il corso di Data – Driven Models for Investment a circa 20 studenti del 2° anno del 
corso di Laurea Magistrale in Data Science and Management. 
 
 
Gli argomenti trattati nel corso sono stati i seguenti: 
1. Complessi modelli matematici per l’analisi e previsione dei mercati finanziari. 
2. Algoritmi di ottimizzazione euristici basati sul meccanismo di selezione naturale. 
3. Applicazione di algoritmi di Intelligenza Artificiale per il riconoscimento di pattern non 

visibili all’occhio umano. 
4. Programmazione in Python. 
 
Il corso, erogato totalmente in lingua inglese, ha offerto la possibilità ai nostri studenti di 
confrontarsi con dataset reali, realizzando strategie di trading sistematico sviluppando 
competenze specialistiche nei settori Fintech ed AI. 
 
 

Data – Driven models for Investment 



Discover Bitcoin has been working on the creation of an algorithmic 
trading system that could lead investments in this market area. 
Thanks to a careful study and econometric rules we made a review 
on the literature about this topic by adapting models for predictions on 
financial instruments in the development of the Crypto world 
currencies.  
I developed together with my colleagues the famous model 
EGARCH, an autoregressive and conditional system, in the 
formulation of predictions, is able to take in consideration both 
volumes and asymmetric impact of change in the exchange rate. 
Foundation of Discover Bitcoin ( 2013): to promote the knowledge of 
the phenomenon of cryptocurrencies In collaboration with Luiss 
Guido Carli, Rome, CASMEF ( one of the most important Italian 
centre of Finance Research) and Google Developers.  
The Observatory is devoted to become an advisor for entrepreneurs 
who want to invest in Bitcoin.  
The main goal is making understand how creating bitcoin and how 
investing in it.  
In particular Discover Bitcoin’s aim is to start a highfrequency trading 
system in the world of cryptocurrencies.  
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