Spanish contribution to the FinAI COST Action

Spain contributed to WG1 by means of the work of the members from University of Zaragoza (Carlos Serrano-Cinca, Luis Vicente, Begoña Gutiérrez, Laura Andreu and Cristina Ortiz). In particular, Luis Vicente is also a team member of the Cost Innovator Grant application "VISION XAI: pioneering visual analytics for establishing XAI standards in European finance with a policy-focused impact". Cristina Ortiz is co-author of the Deliverable 7: Leveraging AI tools for ICOs evaluation and fraud prevention and early warning on crowdfunding and P2P platforms. She is also involved in the diversity team of the Cost Action. Cristina has also submitted a proposal to Horizon 2020 European projects in February 2024 with other colleagues from the FinAI COST Action.
Members from the Universidad Complutense de Madrid also contributed to WG3. In particular, Luis Lorenzo coauthored the publication “Enhancing portfolio management using artificial intelligence: literature review” (https://doi.org/10.3389/frai.2024.1371502) and the publication “Online risk-based portfolio allocation on subsets of crypto assets applying a prototype-based clustering algorithm” (https://doi.org/10.1186/s40854-022-00438-2) together with Javier Arroyo who also coauthored the article “S&P 500 stock selection using machine learning classifiers: A look into the changing role of factors” (https://doi.org/10.1016/j.ribaf.2024.102336). Javier Arroyo also contributed to WG2 with the publication “Profit-sensitive machine learning classification with explanations in credit risk” to be published shortly in the journal Electronic Commerce Research and Applications).
