
REGTECH WORKSHOP II  

BIG DATA ANALYTICS, P2P LENDING  

PLATFORMS AND CREDIT RISK 

EU FIN-TECH Horizon2020 

This RegTech workshop is part of the Project ‘FIN-TECH Horizon 
2020’ funded by the EU. It covers aspects of FinTech Risk 
Management including a coding session in order to explore the 
opportunities and limitations offered by Big Data Analytics in credit 
risk management in general and in p2p lending specifically. 
 
The RegTech workshop will further focus on the risks associated 
with the use of Big Data. Together with experts from ECB and 
EIOPA as well as from different financial service companies, we will 
discuss these risks. Thereby we will introduce the concept of 
Explainable AI (XAI).  
 
The workshop is a unique forum for the exchange of ideas on the 
adoption of new technologies in finance for the Financial Industry, 
Regulators and Supervisors as well as FinTechs. 
 

JUNE 28,  2019 |  H 8.30-17.00 

TECHQUARTIER FRANKFURT  

Participants 

ÅInternational Regulators 
and Supervisors 
ÅEuropean Finance 

Industry 
ÅEuropean FinTechs 
ÅEuropean Universities 

Please register for free by 
using our registration link: 
https://www.fintech-
ho2020.eu/free/app/registrati
on-regtech-frankfurt 

 
Please note that we reserve the 
right to select the participants. 
 
Visit us at www.fintech-
ho2020.eu 
 

 *** This project has received funding from the European Union’s Horizon 2020 
research and innovation program under grant agreement No 825215 *** 

TechQuartier 
Platz der Einheit 2 
60327, Frankfurt - Germany 

From the central station: 
TramΥ [ƛƴŜ мтΣ ǎǘƻǇ έFesthalle / Messe" 
SubwayΥ [ƛƴŜ ¦пΣ ǎǘƻǇ έFesthalle / Messeέ 
 

HOW TO REACH THE VENUE  

DEVELOPING ALGORITHMS FOR  

FINTECH RISK MANAGEMENT 
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THE OTHER REG-TECH 

WORKSHOPS 

1) Mi lan by Modef inance:  
Å Big Data Analy t ics,  2019-03-29, Agenda, Flyer 

 
2) Frankfurt  by Firamis:   

Å Big Data Analy t ics, 2019-06-28 (th is f lyer) 
 

3) Winter thur by ZHAW:  
Å AI in F inance, 2019-09-04 

 
4) Vienna by WU Vienna University of Economics and Business : 

Å AI in F inance 2020-02-26 
 

5) Madr id by Universidad Complutense de Madrid:  
Å Blockchain,  2020-06-19 

 
6) Par is  by Université Paris 1 Panthéon-Sorbonne:  

Å Blockchain,  2020-09-04  
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SPEAKERS 

Reg-Tech workshop II 

BRANKA HADJI MISHEVA is a Scientific Assistant at ZHAW (Zurich 
University of Applied Sciences) at the School of Engineering and a PhD 
fellow in Data Science at the University of Pavia. Currently she works 
on developing and introducing a network-based credit scoring model 
for Peer-to-Peer lending platforms. She is research author on several 
papers in the field of financial incentives, network models, predictive 
performance of scoring models and lead behavior in crypto markets. 

Dr. JOCHEN PAPENBROCK is a German Fintech-Entrepreneur and 
Financial Data Scientist. He has a diploma and doctorate at Karlsruhe 
Institute of Technology in "financial technology engineering”. He 
worked as a Quantitative Modeler and Risk Management Consultant 
in the Financial Industry. He is Founder and CEO of the B2B Fintech 
startup FIRAMIS. Besides that he is editor, speaker and ecosystem 
shaper for Financial Data Science and AI. 
 

Dr. DIMITRI MARINELLI is a postdoc researcher at FIRAMIS with 
research focus on Machine Learning and Finance. 
He is an expert in applying advanced mathematical methods in 
quantitative systems, nowadays focusing on Portfolio Risk analysis.  
His current position at FIRAMIS is sponsored by the Marie Skłodowska-
Curie Action through an Individual Fellowship within the EU HO2020 
program. 

Previously he was an associate researcher 
at the Machine Learning and Optimization 
Lab of the Romanian Institute of Science 
and Technology (Cluj) where he worked 
on Deep Learning algorithms. He was a 
visiting postdoc at the Applied math 
department at the University of Waterloo 
(Canada) and got his PhD in Mathematical 
Physics from the University of Pavia 
(Italy).  

She holds a MBA with Distinction in Global 
Business and Sustainability from Università 
Cattolica del Sacro Cuore in Milan and a Master of 
Science with Distinction in Economics for Business 
Analysis from Staffordshire University. 
 
She also worked as a Data Science Consultant at 
Sirti S.p.A where she was responsible for creating, 
testing and validating predictive maintenance 
models. 
 

Dr. JAN-ALEXANDER POSTH is a senior lecturer at the Institute for 
Wealth and Asset Management at the ZHAW School of Management 
and Law. He has more than 12 years’ of professional track record in 
the financial industry, where he gained extensive expertise as a risk 
manager, quant and portfolio manager. Jan-Alexander holds a PhD in 
theoretical physics. 

Starting at Deutsche Postbank as a credit risk manager, he 
moved on to Landesbank Baden-Württemberg where he 
built up the quant infrastructure for the structured credit 
trading division and led the fund derivatives trading desk. 
Joining STOXX Ltd. in 2012, he was responsible for the 
development of smart-beta equity indices and multi-factor 
models before becoming Head of Research and Portfolio 
Management at Tom Capital AG in 2015. 
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SPEAKERS 

Reg-Tech workshop II 

CARSTEN ZECHER is a Senior Manager at KPMG with a Diploma in 
Mathematics. He focuses on Non-Financial Risk Management in 
Financial Services, including the topics Model Risk, Reputational Risks 
and Information Security Risks. Based on his strong interest in Data & 
Analytics, he has set up an internal exchange platform for D&A topics 
to bring knowledge from different teams and solutions together. 

MICHAEL JÜNEMANN heads the German Banking & Finance practice 
of Bird & Bird LLP. He advises on all aspects of banking regulatory and 
finance law with a remarkable knowledge of the interdependence of 
regulation and digitalization. As a pioneer in the assessment of the 
legal framework of disruptive technologies, he provides practical 
solutions ranging from lobbying legislative processes to the 
comprehensive application of regulatory law to all sorts of Fintech, 
Insurtech, Regtech and other business models. He is a founder and 
executive board member of the International RegTech Association. 

THOMAS LEACH is currently a PhD student in the FinTech SandLab at 
the University of Pavia. He has previously worked at the European 
Central Bank’s FinTech Lab and at blockchain software firm, R3.  

JULIAN AREVALO is Senior Expert on Financial Innovation at EIOPA. He 
is actively involved in EIOPA’s work in the area of Fintech/ InsurTech, 
including on topics such as Big Data Analytics, innovation facilitators 
and crypto assets. Julian has a legal and economic background and 
professional experience both in the private sector and in public 
institutions such as the European Commission and EIOPA. He can 
fluently communicate in three different languages: Spanish, English 
and French. 
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EVENT ORGANISERS AND 

SUPPORTERS 
 
The FIN-TECH consortium consists of 24 research partners who 
develop risk management models. The FIN-TECH consortium 
collaborates with international regulators, European supervisors and 
European Fintech hubs. 

www.fintech-ho2020.eu 

 
FIRAMIS is a B2B FinTech company est. 2012 near Frankfurt. Clients 
are banks, asset managers, insurance companies and other financial 
institutions. Solution types include InvestTech, WealthTech, RiskTech 
RegTech and SupTech.  

www.firamis.de  
 
AIinFS is an association with the declared goal to prepare the 
imminent implementation of AI systems in financial services. The 
members believe that not just single players, but society as a whole 
should benefit from this emerging technology. 

www.aiinfs.com 
 
Frontiers in Artificial Intelligence is a peer-reviewed Open Access 
Journal that publishes cutting-edge research on the AI revolution. 
The focus section on AI in Finance addresses the significant impact 
that data science innovations have on financial processes and 
services. 

https://www .frontiersin.org 

 
Located in the heart of Frankfurt, TechQuartier provides access to a 
valuable network of startups, corporates, investors, talents and 
mentors. TQ not only offers an inspiring place to work and 
collaborate, but also represents a large community of forward-
thinking professionals eager to connect and learn.  

https://techquartier.com 

 
The European Fintech Alliance (EFA) was founded to give all 
businesses active in the Fintech sector a strong voice at the 
European political level. We unite the industry’s political interests 
and engage in the legislative processes in the European sphere on 
behalf of our members.  

https:// fintech-alliance.eu 
 
TME is a consulting company with innovative business approaches in 
digitization, risk and regulatory requirements and operational 
transformation. It offers a broad network in the financial market, 
develop agile IT solutions and apps. 

https:// tme-ag.de 
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ABOUT THE EU GRANT 
FinTech (Financial Technology) means "technology-
enabled financial innovation." There is a strong need to 
improve the competitiveness of European FinTech, 
creating a common regulatory approach across all 
countries. This can help encourage innovations in banks 
and in B2B FinTech companies, in the application of big 
data, artificial intelligence and blockchain technologies,  
while authorities and researchers assess their risks . 
 
Europe has a broad mosaic of regulatory landscapes and 
technological innovations in finance. Regulators must 
move quickly and make important decisions about 
emerging scientific and business opportunities, without 
stifling their economic potential. 
 
The FIN-TECH project, under the EU's Horizon2020 funding 
scheme, aims to create a European FinTech risk 
management hub. To this end, it will develop ready-to-use 
FinTech risk management models which will be 
dynamically updated and aligned with best research and 
practice. 
 
The project includes training to national regulators 
(suptech) and to European fintech hubs (regtech) by a 
group of independent experts that have leading research 
expertise in the measurement of the risks that arise from 
the application of big data, artificial intelligence and 
blockchain technologies and, specifically, of those arising 
from innovative payments, peer to peer lending and 
financial robo-advisory. 
 
The project has started on January, 1st 2019, and will last 
until December 31st 2020. The activities of the project 
include 6 research workshops with international 
regulators, 48 hours of suptech workshops for each 
national supervisor and 6 regtech workshops for Fintechs 
and innovative banks.  
 
Financial institutions will be the ultimate validator of the 
proposed FinTech risk management solutions, as the 
project will involve the risk management functions of a 
selected group of banks in writing a final assessment of the 
project’s output (FinTech risk management models). 
 
This project has received funding from the European 
Union’s Horizon 2020 research and innovation program 
under grant agreement No 825215 

The Pavia University team (above); the 

project partners (below) 

Visit us at www.fintech-ho2020.eu 

 

or contact as at 

 

info@fintech-ho2020.eu 
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