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Education and Qualifications

· Postdoctoral Qualification in Machine Learning, University of Wales, 

      College of Cardiff, United Kingdom, 1993.

· PhD in Artificial Intelligence, Sofia Technical University, Bulgaria, 1992.

· MSc in Computer Science, Sofia Technical University, 1988.

· BSc in Computer Science, Sofia Technical University, 1987.

Academic Experience

· Lecturer in Computing Science, Department of Computing, Goldsmiths   

         College, University of London. Taught courses: CIS210, Software Engineering, 

         CIS311 Neural Networks, CIS324 Language Design, 2000-present.

· Assistant Professor of Computer Science, Department of Computer Science, 

         American University in Bulgaria. Taught courses: COS 301 Programming 

         Languages, COS 401 Compilers Theory, COS 470 Artificial Intelligence, 

         COS 497 Algorithms, 1993-2000.

Technical Experience

· Programming languages: Visual C++, GNU C/C++, Borland C/C++, 

         Visual J++, Java SDK, Franz Allegro CL, CMU Common Lisp.

· Operating Systems: MS Windows 2000 Professional, MS Windows XP, 

         Solaris, AIX, SCO Unix, Linux.

Research Experience

· Financial Engineering Applications- Forecasting High-frequency Time Series

     - historical volatility modelling with Bayesian kernel methods for trading straddles; 

     - implied volatility modelling with derivative-free Kalman filters using 

        the Black-Scholes equations for pricing European options; 


- stochastic volatility identification with Bayesian mixture particle filters

        for portfolio optimisation (using factor analysis); 


- learning the dynamics of statistical arbitrage with feedforward and recurrent

        neural networks for risk management; 


- prediction of cross currency exchange rates with probabilistic radial-basis   

        function networks for trading currencies; 


- prediction of cross currency exchange rates with genetically 

        programmed polynomial and harmonic neural networks; 

 
- forecasting the electricity demand using Bayesian kernel methods for

        adaptation of electricity prices.

· Theory: Neural Networks- kernel models, polynomial neural networks, basis-

    
function networks, harmonic (Fourier) neural networks, statistical learning 

     networks, feedforward and recurrent neural networks.

     Inductive Genetic Programming- evolutionary induction of multivariate high-

   
order polynomials, genetic programming of statistical learning networks, genetic 

     programming of polynomial discriminant classifiers. 

    
Evolutionary computation- structured genetic algorithms for regression with 

    
high-order multivariate polynomials. 

    
Machine Learning- decision tree classifiers, non-linear and distance-based 

    
decision trees, multivariate splitting methods for non-linear decision trees; data 

     mining- feature extraction, rule-based regression and regression trees.

  
Intelligent Data Mining- risk identification and fraud detection; identification of 

     economy factors; identification of customer demands.
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Personal Information

Date of birth: July 11, 1962.

Native language: Bulgarian

Languages: fluent spoken and written English, and Russian.
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