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The conference will bring together faculty and industry experts in the various fields of financial 
engineering and quantitative finance.  There will be interactive discussions and opportunities to 
learn from each other with ample time to network. The aim is to promote the exchange of ideas, 
and experiences among academics, professionals and students. 
 
8:00 - 9:00 AM - Breakfast 
  
Introduction by Dean Georgette Phillips 
 
9:00 - 9:45 AM   
Topic: Deep Learning Application in Finance 
Panel: Dr. Hector Munoz, Dr. Aziz Lookman, Dr. Daniel Scansaroli, Dr. Neal Snow 
 
Reinforcement and deep learning applications in finance and accounting.  
Deep learning is being applied to image analysis (counting), NLP, and stock prices 
Reinforcement learning is being used for trading strategies. 
Machine Learning 
 
9:45 - 10:30 AM  
Topic: Parallelization and Data Management 
Panel: Dr. Troy Adair, Jeffrey Anthony 
 
. How parallelization comes into play with data growing beyond our ability to manage and understand  
. Moore’s Law Limitation reached 
. Technology has reached its limits 
. How do you manage the analysis in such environment? 
 
10:30 - 10:45 AM - Break 
 
10:45 - 11:30 AM 



Topic: Data Analysis in Securities Enforcement 
Panel: Stephen Strombelline (Capital Forensics, Inc.) 
 
. Regulators’ data capabilities and expectations 
. Applicability of machine learning and AI in current environment 
. Use of data analytics for supervisory oversight 
. Identifying high risk activities and risk ranking financial advisors 
. How to leverage big data to meet regulatory expectations 
. Methodology for extracting data for regulatory purposes 
 
11:30 AM - 12:30 PM - Lunch – Presentation by Kathleen Hanley: How regulation and 
technology are sometimes misaligned in both directions? 
 
12:30 - 1:15 PM 
Topic: Impact of Technology on Hiring in the Financial Industry.  
Panel: Dr. David Zhang, Dr. Rebecca Wang, Michael Liebman (Bloomberg), Dr. Troy Adair, Dr. Aziz 
Lookman, Dr. Daniel Scansaroli, John Savage 
 
. Is tech replacing or creating jobs at the same time for the financial industry? If so, which is faster? 
. Who will benefit (or lose) the most from this wave of tech advancement? 
. What do future finance jobs look like? 
. How can we (or should we) prepare our students? 
. Should everyone learn coding in the future? 
 
1:15 - 2:00 PM  
Topic: Impossibility and Possibility Results in Distributed Computing: What is legit to request, and 
what cannot be achieved. 
Panel: Dr. Roberto Palmieri, Jeffrey Anthony, Harsh Jain 
 
. Distributed Computing 
. Parallelism Vs Concurrency 
. Correctness of data processing in the presence of concurrent manipulations 
. CAP theorem 
. Application Semantics 
. Performance and Scalability of data repository 
 
2:00 - 2:15 PM - Break 
 
2:15 - 3:00 PM 
Topic: Blockchain: Potential Disruptor of Finance and Payments 
Central Bank Issued Digital Currencies and CB Blockchain Supported Currencies 
Panel: Dr. Hank Korth, Jeff Anthony, Frank Van Gansbeke 
 
. Blockchain and Database management 
. Disintermediation of payment systems using blockchain:  how it works, who controls the underlying 
cryptocurrency and how that matters. 
. Enablement of "private" currencies that aggregate or eliminate transactions with traditional payment 
systems (e.g. credit/debit cards); Foreign currency exchange using Ripple or Stellar versus the 
traditional SWIFT system.   
. Business applications that are moving to blockchain.  
. How data (including financial data) from those applications integrates with traditional enterprise 
databases.  



. How blockchain-based decentralization and irrefutability impacts accountability and control of 
information systems. 
 
 
3:00 - 3:45 PM 
Topic: Data Science vs Data Engineering 
Panel: Michael Liebman ’88 (Bloomberg), Dr. Troy Adair, Dr. Daniel Scansaroli, Denis Halvadzhiev, 
John Savage 
 
. Data Science 
. Advanced analytics with engineering skills and/or business context/expertise is more effective than 
just the techniques 
. Some real-life problems and why not everything is a data science problem 
. Data Engineering 
. What is Data Engineering and why are people coming out of school falling short? 
. What is the difference between Data Engineer, Insight Engineer, Platform Engineer, and Data 
Scientist? 
. Big Data 
. What skills are necessary when working with Big Data sets? 
. What are the real-life challenges? 
 
3:45 PM  
Closing Remarks 
 
4:00 - 5:00 PM  
COCKTAIL RECEPTION 
  
ATTENDEES/AUDIENCE  
Financial Engineering students and graduates, Engineering Students, industry partners, faculty, 
senior administrators, Sponsors 
 

 
BIOS 
 
Dr. Troy Adair 
Dr. Adair is a vocal advocate for the use of technology to enhance business processes, and is 
the author of numerous textbooks leveraging technology in the financial decision-making 
process. 
 
Jeffrey Anthony 
Jeffrey Anthony is a Co-Founding Partner of Synaptic Consulting and serves as CTO and Technology 
Practice Leader. 
Prior to co-founding Synaptic, he served as Global Vice President of Engineering at the M+M Mars’ 
cash and cashless payment systems division (then called) MEI, and, before that, headed technology in 
the Americas for the German Smart Card manufacturer ORGA Kartensysteme GmbH (now part of the 
French Sagem family of companies). He has also taught Lehigh University’s Computer Science and 
Business (CSB) program’s Capstone Course for over a decade. 
Jeffrey is actively engaged in developing and advancing Project Management and Product Cost 
Reduction methodologies, FinTech such as Blockchain / Cryptocurrencies, and a wide variety of 
Business Intelligence technologies. 
 
Frank Van Gansbeke 



 
 
 
 
Denis Halvadzhiev 
Denis is a graduated from the MSFE program in 2017 and is a Hedge Fund Quant at JPMorgan Chase 
since then. I am part of a specialized group within Credit Risk that performs quantitative risk analyses 
on multi asset class portfolios including futures, swaps and options, analyzes trading strategies, 
develops statistical models and performs portfolio simulations. Denis holds the FRM and CFA 
designations. 
 
Dr. Kathleen Hanley 
Kathleen Weiss Hanley is the Bolton-Perella Endowed Chair in Finance and is the Director of the 
Center for Financial Services.  She was the Deputy Chief Economist of the Securities and Exchange 
Commission and the Deputy Director in the Division of Economic and Risk Analysis where she 
oversaw the integration of economic analysis into policy and rulemaking across a broad range of topics 
in financial economics including the implementation of the Dodd-Frank Wall Street Reform and 
Consumer Protection Act and the Jumpstart Our Business Startups Act.  
 
Harsh Jain 
 
Dr. Hank Korth 
Henry F. (Hank) Korth is a Professor of Computer Science and Engineering and co-director of the 
Computer Science and Business program at Lehigh University.  He is a member of the Scalable 
Software Systems Research Group. Prior to joining Lehigh, he was director of Database Principles 
Research at Bell Labs, a vice president of Panasonic Technologies, an associate professor at 
the University of Texas at Austin, and a research staff member at IBM Research. Korth is a fellow of 
the ACM and of the IEEE and a winner of the 10-Year Award at the VLDB Conference.  He received 
the Bell Labs President's Silver Award for the QTM™ aggregation engine and for the DataBlitz™ 
main-memory storage manager.  His numerous research publications span a wide range of aspects of 
database systems, including transaction management in parallel and distributed systems, real-time 
systems, query processing, and the influence on these areas by modern computing architectures.  Most 
recently, his research has addressed issues in the application of blockchain systems in 
enterprise databases. 
 
Michael Liebman ’88 
Michael Liebman is the Director of Business Intelligence for Bloomberg LP.  Mike graduated from 
Lehigh with a degree in Computer Science, Psychology, English, and received his Master's from 
Drexel University with a concentration in Data Architecture.  He has an extensive background in data 
architecture, design, and implementation, and has worked with multiple organizations and various start-
ups to develop highly scalable and extensible solutions for capturing and analyzing data across 
numerous industries.  He is also the founder of 3 technology start-ups. 
 
Dr. Aziz Lookman 
Dr Lookman is the Chief Analytics Officer at RationalAI.co (Transparent AI-based risk 
management solutions). Previously he was the Chief Risk Officer at Amazon Lending 
 
Dr. Hector Munoz 
Dr. Muñoz-Avila is a professor of Computer Science and Engineering and of Cognitive 
Science at Lehigh University. He is co-director of the Institute for Data, Intelligent Systems, and 
Computation (I-DISC) Dr. Muñoz-Avila is recipient of a National Science Foundation (NSF) 
CAREER and paper awards and held a Lehigh Class of 1961 Professorship. He has been chair for 

http://rationalai.co/
http://www.cse.lehigh.edu/
https://cogsci.cas2.lehigh.edu/
https://cogsci.cas2.lehigh.edu/
http://www.lehigh.edu/
https://www1.lehigh.edu/research/interdisciplinary-research-institutes/data-intelligent-systems-computation
https://www1.lehigh.edu/research/interdisciplinary-research-institutes/data-intelligent-systems-computation
http://www1.lehigh.edu/news/munoz-avila-captures-nsf-career-award-%E2%80%9Cdigital-thinking%E2%80%9D
http://www1.lehigh.edu/news/munoz-avila-captures-nsf-career-award-%E2%80%9Cdigital-thinking%E2%80%9D


various international scientific meetings including the Sixth International Conference on Case-Based 
Reasoning (ICCBR-05) and the twenty-fifth Innovative Applications of AI Conference (IAAI-13). Dr. 
Muñoz-Avila served as a program director for Robust Intelligence at the National Science Foundation 
(NSF), where he managed the AI and ML portfolios and co-spearheaded efforts related to self-
monitoring systems. He is/has been funded by the Office of Naval Research (ONR), the National 
Science Foundation (NSF), the Defense Advanced Research Projects Agency (DARPA), the Naval 
Research Laboratory (NRL) and the Air Force Research Laboratory (AFRL).  
 
Dr. Roberto Palmieri 
Roberto Palmieri is an Assistant Professor in the Computer Science and Engineering Department at 
Lehigh University where he co-leads the SSS - Scalable Systems Software Research Group with Prof. 
Michael Spear. Previously, he was Research Assistant Professor at Virginia Tech.  Palmieri's research 
interests focus on different aspects of concurrency, synchronization, data structures, distributed 
computing, and distributed systems, spanning from theory to practice. He is passionate about designing 
and implementing synchronization protocols optimized for a wide range of deployments, from 
multicore architectures to cluster-scale and geo-distributed infrastructures. Software and Hardware 
Transactional Memory technology is one of his preferred areas of research. 
 
John Savage '86 
John Savage is the Vice President of Data Science for Medidata Solutions focused on clinical trial 
process improvement and analytics. He has 30+ years analytics experience and started and lead large 
scale data science and data engineering teams at both AIG and Medidata Solutions, resulting in 4 
patents and several industry awards. John holds a BS in Computer Engineering from Lehigh 
University, an MS Computer Engineering from Boston University, and an MBA from Babson 
College with a concentration in Finance. 
 
Dr. Daniel Scansaroli '05, '06G, '09G, '11PhD 
Dr. Scansaroli is the Head of Portfolio Construction & Modeling and a Managing Portfolio Strategist at 
BlueMountain Capital responsible for leading multi-asset portfolio construction, modeling, and fund 
risk management. 
 
Previously, Dan was Head of Quantitative Research & Strategy in the J.P. Morgan Wealth 
Management Chief Investment Office. This team was responsible for managing discretionary 
portfolios, researching/developing quantitative strategies to execute risk efficient portfolios.  
 
Dr. Neal Snow 
Neal M. Snow worked at Deloitte in Houston, and Goldman Sachs and Co. in New York, London and 
Salt Lake City. His research interests include behavioral accounting, social media, communication 
channels, crowdfunding, content analysis, XBRL, and design science. He has several working papers 
under review. His research has been featured in IR Magazine and the Yale School of Management 
website. He was also part of the inter-departmental team that was awarded a $25,000 PwC INQuires 
Grant to develop a data analytics course at Lehigh University. 
 
Stephen Strombelline 
Stephen Strombelline is managing director at Capital Forensics, Inc. (Chicago). Steve has more than 35 
years of compliance and regulatory experience, along with enterprise risk management credentials 
within the securities and banking industries. Most recently, he was Head of Corporate Compliance for 
Charles Schwab and Chief Compliance Officer in the US for Barclays Capital and BNP Paribas 
 
Dr. Rebecca Wang  
Rebecca Wang is an Assistant Professor in the Department of Marketing within the College of 
Business. A combination of her interests in marketing, data science, and technologies, Rebecca’s 

https://www.nsf.gov/funding/pgm_summ.jsp?pims_id=503305


research focuses on digital and mobile channels, social media, and data-driven marketing. By 
collaborating with industry partners and analyzing large datasets, she uses causal inference and 
statistical methods to answer questions related to omni-channel strategies and direct marketing. 
 
Dr. David Zhang 
Dawei (David) Zhang is an Assistant Professor of Management in the College of Business and 
Economics, Lehigh University. David received his Ph.D. in Management Information Systems from 
The University of Calgary, Canada, and has a background in both economics and technology. Dr. 
Zhang’s current research interests include business value of IT, IT productivity, and healthcare 
informatics. He has published articles in top business journals such as Information Systems 
Research and Journal of Operations Management. 
 

F 
 


