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Nick Baltas
Goldman Sachs
Nick Baltas is a managing director and head of
R&D, Portfolio Construction and Cross-Asset Onedelta Strategies for the Systematic Trading
Strategies group at Goldman Sachs. He is
responsible for providing thought leadership in
the space of systematic investing, portfolio
construction, and strategy design. Alongside, he
maintains a visiting researcher position at Imperial
College Business School and serves as the
executive editor of the Journal of Systematic
Investing, and as an associate editor of the Journal
of Investing.
Prior to joining the firm, Nick was an executive
director in the Quantitative Research team of UBS
for almost five years. Previously, he was a lecturer
in Finance at Imperial College Business School, a
visiting lecturer at Queen Mary University of
London, as well as a risk manager in a Londonbased hedge fund. His research has been
awarded with numerous grants and prizes, and
has been published in academic, peer-reviewed
and practitioner finance journals and books.
Nick earned a DEng in Electrical and Computer
Engineering from the National Technical University
of Athens in 2004, an MSc in Communications and
Signal Processing from Imperial College London in
2005 and a PhD in Financial Economics from
Imperial College Business School in 2011.
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Katharina Schwaiger
BlackRock
Katharina Schwaiger, PhD, is a member of
the Factor Based Strategies Group at
BlackRock. She is responsible for long-only
equity factor strategies and a subject
matter expert on sustainable investing. Dr.
Schwaiger is also the Co-Head of
Sustainable Investing for BlackRock's MultiAsset and Solutions team, overseeing the
ESG research, integration and
implementation efforts across the platform.
Prior to joining BlackRock in 2013, she has
worked as a Financial Engineer in the City
of London, as a Quantitative Researcher at
a London-based hedge fund and as a
lecturer in Operational Research at the
London School of Economics. She earned a
BSc degree in Financial Mathematics, and a
PhD degree in Mathematics/Operational
Research from Brunel University. She is a
committee member of Quantess London a social group for women in quant, and a
member of the editorial board of the
Journal of Systematic Investing.
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Viktoria-Sophie Wendt
BlackRock
Viktoria-Sophie Wendt, PhD, is an
investment researcher within the Factor
Based Strategies Group. As a member of
the research team, Dr. Wendt is
responsible for managing factor-based risk
premia strategies and risk parity strategies,
focusing on sustainability research and
bespoke factor-based single-name equity
strategies.
Prior to joining BlackRock in 2019, she
worked as a research associate at the
University of Hamburg and as a consultant
in PwC's valuation practice. She earned a
BSc degree in Technology and
Management from the Technical University
of Munich in 2010, a Master's degree in
Finance from the University of Melbourne
in 2012, and a PhD degree in Finance from
the University of Hamburg in 2019.
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Marie Brière
Amundi
Marie Brière, PhD, is Head of the Investor
Research Center at Amundi. She is an affiliate
professor at Paris Dauphine University and is a
senior associate researcher with the Centre
Emile Bernheim, Solvay Business School,
Université Libre de Bruxelles. She conducts
research on long term asset allocation and risk
management to advise the strategic decisions
of institutional investors and the design of
investment solutions for individual investors.
She is a member of several scientific councils,
such as that of the European Capital Market
Institute of CEPS, the European Savings
Observatory, Inquire Europe and is a member
of the expert group advising the ESMA Standing
Committee on Financial Innovation.
Her scientific articles have been published in
academic journals, including the Journal of
Banking and Finance, Journal of International
Money and Finance, Journal of Portfolio
Management, Financial Analyst Journal. She
received the Markowitz award for her article
with Zvi Bodie on "Sovereign Wealth and Risk
Management: A Framework for Optimal Asset
Allocation of Sovereign Wealth", published in
the Journal of Investment Management. She
holds a PhD in economics from the University
Paris X and graduated from ENSAE.
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Hans Christian Schmitz
Deka
Hans Christian Schmitz is working towards his
PhD since April 2020 in cooperation with Deka
Investment and the chair of Information
Systems Research at the Albert-LudwigsUniversität Freiburg. In his research, he works
on machine learning, text mining and natural
language processing and its applications in
equity market prediction and asset allocation.
His focus is on the analysis of various types of
regulatory disclosures and other news and
media publications and their effect on
companies, industries and sectors.
Prior to his engagement at Deka, Mr. Schmitz
completed the Julius Baer graduate program in
Zurich and in London. He studied Computer
Science at RWTH Aachen and finished his
Master in Artificial Intelligence at the University
of Utrecht with a thesis in cooperation with the
German Research Center for Artificial
Intelligence at the Kaiserslautern site.
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Ross French
FTSE Russell
Ross is a manager of Equity Index Research
within the Research and Analytics team at FTSE
Russell. Within this role, he produces research
that primarily focuses on factors, asset pricing
and portfolio construction. Prior to joining FTSE
Russell, Ross spent over three years at UBS
where he was a director of market risk. He
holds a bachelor’s degree in mathematics from
Royal Holloway - University of London, is
currently studying for a master’s degree in data
science at the University of Glasgow and is a
CFA charterholder.
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Dimos Andronoudis
Fathom Consulting
Dimos is a senior economist at Fathom
Financial Consulting, focusing on financial
markets (research and development as well as
monitoring and forecasting). He is also a visiting
scholar at the University of Bristol where he
teaches quantitative research techniques for
applied accounting and finance. His research
interests relate to the pricing and arbitrage of
accounting information and the extent to which
inefficient expectations about accounting
fundamentals may lead to stock return
predictability. Dimos conducts applied research
in the intersection of accounting and finance
and economics. He holds a PhD in finance and
an MSc in marketing and financial services from
the University of Exeter and a BSc in business
from the University of Macedonia, Greece. Prior
to joining Fathom, Dimos was a lecturer
(assistant professor) in Accounting at the
University of Bristol and, before that, a fellow
(post-doc researcher) in accounting at the
London School of Economics and Political
Science.
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Emilian Belev
Northfield
Emilian Belev has led the research and development
of Northfield's Enterprise Risk Analytics at Northfield
for more than two decades. He is responsible for an
integrated framework of multi-asset class analysis
including equity, fixed income, currency, interest rate,
and credit derivatives, structured products, directly
owned real estate, private equity, and
infrastructure.He has introduced innovative
approaches to both public and private asset
investment analysis and has presented on some of
these topics at industry events internationally and
published research in peer reviewed journals and
book chapters.
Prior to joining Northfield, Emilian was with State
Street Global Advisors. Emilian is an actively involved
CFA charter holder, a recipient of the Certificate in
Advanced Risk and Portfolio Management, and a
member of the PRMIA expert advisory group for
Market Risk, and a curriculum consultant for the CFA
Institute.
Emilian is a winner of the 2013 Professional Risk
Management International Association Award “New
Frontiers in Risk Management”, and recipient of the
2015 American Real Estate Society Award for Best
Practitioner Research.
He enjoys part-time teaching of finance graduate
students and industry professionals in finance and
risk, in addition to his full time industry involvement.
His research passion is the connection between
valuation, liquidity, and risk for private assets. He is
one of the co-founders of liquidity and valuation
forecasting analytics firm Aspequity, which closely
partners with Northfield on multi-asset class
assignments.
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