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Diana Elisabeta Aldea Mendes

Professora Associada
BRU-Iscte - Business Research Unit
Department of Quantitative Methods for Management and Economics (IBS)

E-mail diana.mendes@iscte-iul.pt
Office AA2.07

Telephone 217650238 (Ext: 220468)
Post Box 126

Diana E. Aldea Mendes is an associate professor at Department of Quantitative Methods for Management and Economics,
ISCTE-IUL Lisbon, Portugal. She is a mathematician and applied scientist with broad experience in nonlinear dynamics
(stochastic and deterministic), time series analysis, data science, ML and deep learning, computational economics and
finance, control and synchronization. She is a researcher at BRU-IUL (Business Research Unit - University Institute of
Lisbon, Portugal) and has authored or co-authored more than 40 technical papers and reports.

Research Interests

Data Science, Machine Learning and Deep Learning, Computational Finance and Economics, Healthcare Analytics,
Nonlinear time series analysis and econometrics, Dynamical systems

Academic Qualifications

University/Institution Type Degree Period


mailto:diana.mendes@iscte-iul.pt

Instituto Superior Técnico - UTL

ISCTE-Instituto Universitario de
Lisboa

Universitatea Babes Bolyai
Facultatea de Matematica si
Informatica

PhD

Other type of
qualification

Licenciate

Matematica 2005
Provas de Aptiddo Pedagobgica e 1999
Capacidade Cientifi

Matematica 1993

External Professional Activities

Period Employer

2012-2016 COST Action IS1104
(European Commission) - The
EU in the new complex
geography of economic
systems: models, tools and
policy evaluation, (DE, EE, EL,

ES, FR, HU, LU, NL,

UK)

PT, SE, SK,

2006 - 2011 New frontiers in applied
quantitative finance:
nonlinear econometric

mpdels, fractional
cointegration and

econophysics, (Fundagdo de
Ciéncia e Tecnologia),
PTDC/GES/73418/ 2006

2006 - 2011 Exploration of entropy on
decision models. Nonlinear
dependence, utility and
socio-economics welfare
analysis, (Fundacgdo de

Ciéncia e Tecnolog

ia),

PTDC/GES/70529/ 2006

Other Professional Activities

Period Activity Type

2021 - 2025 Participation in business
professional associations,
professional standard setting
of policy-making bodies

2015 -2022 Participation in business
professional associations,
professional standard setting
of policy-making bodies

2021 -2022 Consulting activities

2021 Documented continuing
professional education

experiences

2021 Documented continuing
professional education

experiences

Country Description

Italy Portugal Coordinator and researcher
- Researcher

-- Researcher

Activity Description More Info URL

Membro eleito conselho geral Iscte View More

(co)Diretora Mestrado em Matematica

Financeira View More

Avaliacdo técnica dos procedimentos --
adotados pelo Instituto Nacional de
Estatistica na realizacdo do Inquérito de
Qualidade dos Censos 2021

Python for Finance: The Quantitative

Developer Certificate (QDC) View More

Udemy courses -


https://www.iscte-iul.pt/conteudos/iscte/organizacao/rgaos-de-governo/conselho-geral/112/apresentacao
https://www.iscte-iul.pt/curso/47/mestrado-matematica-financeira-isctefcul
https://www.eventbrite.pt/e/python-for-finance-the-quantitative-developer-certificate-qdc-tickets-179961298087?keep_tld=1

2021

2021

2021

2021

2020

2020

2020

2019

2017 -2019

2019

2018

Since 2021

Since 2021

Since 2020

Since 2020

Since 2019

Since 2019

Documented continuing
professional education
experiences

Documented continuing
professional education
experiences

Documented continuing
professional education
experiences

Documented continuing
professional education
experiences

Documented continuing
professional education
experiences

Documented continuing
professional education
experiences

Documented continuing
professional education
experiences

Documented continuing
professional education
experiences

Expert participation in other
institutions

Documented continuing
professional education
experiences

Documented continuing
professional education
experiences

Participation in professional
events (with communication)

Coordination of executive
education programs

Consulting activities

Participation in business
professional associations,
professional standard setting
of policy-making bodies

Participation in business
professional associations,
professional standard setting
of policy-making bodies

Participation in business
professional associations,
professional standard setting
of policy-making bodies

Saude digital e medicina centrada no
doente - O que devemos saber?

JuliaCon2021

Artificial Intelligence and the Future of
Quantitative Finance

Machine Learning Models for Interest
Rates and Credit

JuliaCon 2020

APPLIED Al | | AN ODSC FREE VIRTUAL
EVENT

DataScienceGO Virtual

Web Summit 2019

Identifying linearity /non-linearity in
landscape evolution by integrating
satellite-based radar interferometry and
ground-based monitoring data. Study
area: Bucharest

JuliaCon 2019

I.A. Investigacdo. Administracdo Publica -
INE

Redefine Banking with wide-ranging
Artificial Intelligence

Professional Diploma in Big Data for
Business Engineering

Al Business Hub

Membro do grupo de missao Iscte-
Health

(co) Diretora do Mestrado em Ciéncia de
Dados

Coordenadora do grupo de missdo em
Ciéncia de Dados

View More

View More

View More

View More

View More

View More

View More

View More

View More

View More

View More

View More

View More

View More

View More


https://www.eventbrite.com/e/registo-saude-digital-e-medicina-centrada-no-doente-o-que-devemos-saber-177604478777?utm_source=eventbrite&amp;utm_medium=email&amp;utm_campaign=reminder_attendees_48hour_email&amp;utm_term=eventname&amp;ref=eemaileventremind
https://juliacon.org/2021/
https://www.eventbrite.co.uk/e/artificial-intelligence-and-the-future-of-quantitative-finance-tickets-161124097513?aff=eemailordconf&amp;utm_campaign=order_confirm&amp;utm_medium=email&amp;ref=eemailordconf&amp;utm_source=eventbrite&amp;utm_term=viewevent
https://www.eventbrite.co.uk/e/machine-learning-models-for-interest-rates-and-credit-tickets-153941770981?aff=eemailordconf&amp;utm_campaign=order_confirm&amp;utm_medium=email&amp;ref=eemailordconf&amp;utm_source=eventbrite&amp;utm_term=viewevent
https://juliacon.org/2020/
https://www.eventbrite.com/e/applied-ai-an-odsc-free-virtual-event-tickets-105078308048?aff=eemailordconf&amp;utm_campaign=order_confirm&amp;utm_medium=email&amp;ref=eemailordconf&amp;utm_source=eventbrite&amp;utm_term=viewevent
https://www.eventbrite.com/e/datasciencego-virtual-registration-103477439808?aff=eemailordconf&amp;utm_campaign=order_confirm&amp;utm_medium=email&amp;ref=eemailordconf&amp;utm_source=eventbrite&amp;utm_term=viewevent
https://ti.to/websummit/2019-web-summit/tickets/pG8TZkHMdoLCJ7eiPADt7qw
http://www2.rosa.ro/index.php/en/space-strategy/programul-star/proiecte-finantate-prin-competitia-c2-2013/96-cd/414-identifying-linearity-non-linearity-in-landscape-evolution-by-integrating-satellite-based-radar-interferometry-and-ground-based-monitoring-data-geospace
https://juliacon.org/2019/
https://www.eventbrite.pt/e/registo-ia-investigacao-administracao-publica-51298427979?aff=eemailordconf&amp;utm_campaign=order_confirm&amp;utm_medium=email&amp;ref=eemailordconf&amp;utm_source=eb_email&amp;utm_term=viewevent
https://execed.iscte-iul.pt/ai-business-hub
https://www.iscte-iul.pt/conteudos/iscte-saude/2081/equipa
https://www.iscte-iul.pt/curso/297/mestrado-ciencia-de-dados
https://www.iscte-iul.pt/conteudos/iscte/projetos-estrategicos-202022/ciencia-de-dados/2206/equipa

Teaching Activities

Teaching Year Sem. Course Name Degree(s) Coord

2025/2026 2° Applied Final Project in Data Science Bachelor Degree in Data Science; No

2025/2026 2° Time Series Analysis and Forecasting Master Degree in Data Science; Yes

2024/2025 L Data Science Methodologies and No
Technologies

2024/2025 1° Data Driven Strategy Optimization Yes

202472025 1° Data Visualization, Data Wrangling No
and Feature Engineering

2024/2025 1° Supervised Learning Part 1 - No
Regression

202472025 1° Supervised Learning Part 2 - No
Classification and Time Series

Z 1* Supervised Learning: Advanced No
Learning Models

2024/2025 1* Attention is all you need: No
Transformers and Generative Al

2024/2025 1° Big Data No

2024/2025 1° Risk Analysis and Management No

2024/2025 1* Liquidity and Operational Risks No

2024/2025 1* SQL Fundamentals e Python No
Fundamentals

2024/2025 1° Credit Risk No

2024/2025 1° ; ; : Other programme in Advanced Yes
Machine Learning applied to Program in Applied Artificial
companies Inteligence for Managementt;

2024/2025 L Econometrics of Financial Markets Yes

2023/2024 2° : ; Institutional Degree in Escola de No
Introduction to Data Science Tecnologias e Arquitetura;

2023/2024 2° Applied Project in Data Science | ves

2023/2024 2° Introduction to Dynamic Models ves

2023/2024 2° Master Degree in Data Science; Yes

Time Series Analysis and Forecasting


https://fenix-mais.iscte-iul.pt/courses/pfacd-847452882077506
https://fenix-mais.iscte-iul.pt/courses/astp-1128927858787891
https://fenix-mais.iscte-iul.pt/courses/ind705-284502928669869
https://fenix-mais.iscte-iul.pt/courses/ind705-284502928669869
https://fenix-mais.iscte-iul.pt/courses/03583-565977905419823
https://fenix-mais.iscte-iul.pt/courses/astp-1128927858787891

2023/2024

2023/2024

2023/2024

2023/2024

2023/2024

2023/2024

2023/2024

2023/2024

2023/2024

2022/2023

2022/2023

2022/2023

2022/2023

2022/2023

2022/2023

2022/2023

2022/2023

2022/2023

202172022

2021/2022

2021/2022

2021/2022
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Dissertation in Data Science

Master Project in Data Science

Machine Learning applied to
companies

Data Science Methodologies and
Technologies

Dissertation in Data Science

Master Project in Data Science

Data Driven Strategy Optimization

Data Analytics for Business
Managers

Econometrics of Financial Markets

Introduction to Data Science

Applied Project in Data Science |

Time Series Analysis and Forecasting

Dissertation in Data Science

Data Analytics for Business
Managers

Introduction to Dynamic Models

Data Science Methodologies and
Technologies

Dissertation in Data Science

Econometrics of Financial Markets

Introduction to Data Science

Applied Project in Data Science |

Time Series Analysis and Forecasting

Introduction to Data Science

Other programme in Advanced
Program in Applied Artificial
Inteligence for Managementt;

Other programme in Applied online
Program Business Management;

Institutional Degree in Escola de
Tecnologias e Arquitetura;

Post Graduation Program in Data
Science; Master Degree in Data
Science;

Institutional Degree in Escola de
Tecnologias e Arquitetura;

Master Degree in Data Science;

Institutional Degree in Escola de
Tecnologias e Arquitetura;

Yes

Yes

Yes

No

Yes

Yes

Yes

Yes

Yes

No

Yes

Yes

Yes

Yes

Yes

No

Yes

Yes

No

Yes

Yes

No


https://fenix-mais.iscte-iul.pt/courses/ind705-284502928669869
https://fenix-mais.iscte-iul.pt/courses/ind705-284502928669869
https://fenix-mais.iscte-iul.pt/courses/ind182-565977905428864
https://fenix-mais.iscte-iul.pt/courses/ind182-565977905428864
https://fenix-mais.iscte-iul.pt/courses/03583-565977905419823
https://fenix-mais.iscte-iul.pt/courses/astp-1128927858787891
https://fenix-mais.iscte-iul.pt/courses/ind182-565977905428864
https://fenix-mais.iscte-iul.pt/courses/ind182-565977905428864
https://fenix-mais.iscte-iul.pt/courses/03583-565977905419823
https://fenix-mais.iscte-iul.pt/courses/astp-1128927858787891
https://fenix-mais.iscte-iul.pt/courses/03583-565977905419823

2021/2022

2021/2022

2021/2022

2020/2021

2020/2021

2020/2021

2020/2021

2020/2021

2020/2021

2020/2021

2020/2021

2019/2020

2019/2020

2019/2020

2019/2020

2019/2020

2018/2019

2018/2019

2018/2019

2017/2018

2017/2018

2017/2018

2016/2017

10

10
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Introduction to Dynamic Models

Data Science Methodologies and
Technologies

Econometrics of Financial Markets

Introduction to Data Science

Applied Project in Data Science |

Time Series Analysis and Forecasting

Advanced Topics in Macroeconomics
Il

Introduction to Data Science

Introduction to Dynamic Models

Data Science Methodologies and
Technologies

Econometrics of Financial Markets

Macro-Econometrics Il

Introduction to Data Science

Data Analysis for Business
Intelligence

Introduction to Data Science

Econometrics of Financial Markets

Advanced Econometrics Il

Optimization

Econometrics of Financial Markets

Optimization

Mathematics

Econometrics of Financial Markets

Optimization

Institutional Degree in Escola de
Tecnologias e Arquitetura;

Master Degree in Data Science;

Doctorate Degree (PhD) in
Economics;

Institutional Degree in Escola de
Tecnologias e Arquitetura;

Master Degree in Monetary and
Financial Economics;

Institutional Degree in Escola de
Tecnologias e Arquitetura;

Master Degree in Integrated
Business Intelligence Systems;

Institutional Degree in Escola de
Tecnologias e Arquitetura;

Doctorate Degree (PhD) in
Economics; Doctorate Degree (PhD)
in Finance;

Yes

No

Yes

No

Yes

Yes

No

No

Yes

No

Yes

Yes

No

Yes

No

Yes

No

No

Yes

No

No

Yes

No


https://fenix-mais.iscte-iul.pt/courses/03583-565977905419823
https://fenix-mais.iscte-iul.pt/courses/astp-1128927858787891
https://fenix-mais.iscte-iul.pt/courses/03107-1128927858787631
https://fenix-mais.iscte-iul.pt/courses/03107-1128927858787631
https://fenix-mais.iscte-iul.pt/courses/03583-565977905419823
https://fenix-mais.iscte-iul.pt/courses/00417-1128927858788006
https://fenix-mais.iscte-iul.pt/courses/03583-565977905419823
https://fenix-mais.iscte-iul.pt/courses/01113-1128927858788516
https://fenix-mais.iscte-iul.pt/courses/01113-1128927858788516
https://fenix-mais.iscte-iul.pt/courses/03583-565977905419823
https://fenix-mais.iscte-iul.pt/courses/03090-1128927858787610

2016/2017 1° Mathematics No
R L 1* Research Seminar in Economics No
201472015 1° Numerical Methods in Economics ves
2014/2015 1° Mathematics | Bachelor Degree in Economics; No
2013/2014 2° Calculus II Yes
2013/2014 1° No

Complexity Il: Social and Human
Sciences

Supervisions

¢ Ph.D. Thesis
- Ongoing

Student Name Title/Topic Language Status Institution

1 Wang Ming Management of medical English Developing  Iscte
insurance cost control
based on big data mining
model -a case study of
Huzhou, Zhejiang, China

2 Qiang Li Strategic management of English Developing  Iscte
chain dental medical
institution

3 Paula Ciureano Moldovan Essas on the relationships English Delivered Iscte
between political
indicators, and real
exchange rate and
inflation

4 YANG Lvzhou Financial Leasing Pricing English Developing  Iscte
Strategy and risk
Management - based on
new energy commercial
vehicle industry

5 Shi Jianmin Environmental Risk English Developing Iscte
Management System of
Commercial Banks

6 Pedro Fortes Ferreira Estimacdo e selecdo de Portuguese  Developing Iscte
cais deterministico em
series temporais
financeiras

7 Fu Jiawei Inquiry on Quantitative English Developing  Iscte
and Non-quantitative
Analysis in Stock Analysi

8 Li Qiang Designing strategic English Developing  Iscte
management system of
Chinese franchised dental
medical group: Bybo-
dental-group s case


https://fenix-mais.iscte-iul.pt/courses/l0101-847452882077535
https://fenix-mais.iscte-iul.pt/courses/l0132-1128927858787493

9 Guo Liang

10 FU Jiawei

11 Thelma Resende

12 Karina Gisela Paris da
Concei¢do

13 Monica Isfan

- Concluded

Student Name

1 Wang Ming

2 Shi Jianmin

3 Yang Lvzhou

4 Paula Cristina Ciurean
Moldovan

5 Filipe Roberto de

Jesus Ramos

6 Filipe Ramos

7 Zhong Hao

8 Zhong Hao

9 Pedro Ferreira

10 Ana Maria Guedes

Hardware configuration of
township hospitals in
Sichuan Province based on
hierarchical medical
system

Analysis of the status quo
and solutions of China’s
securities brokerage
business

Integrating Behavioral
Economics into Business
Cycle Models Using
Machine Learning

Title/Topic

Management of medical
insurance risk control based
on big data mining model - a
case study of HZ City, Zhejiang,
China

Environmental Risk Evaluation
of Commercial Banks:
Empirical Data from the
Chinese Steel Industry

The Pricing Strategy and Risk
Management of Financial

Leasing - A Case Study of the
New Energy Vehicle Business

Essays on the relationships
between political indicators,
and real exchange rate and
inflation

Data Science na Modelagdo e
Previsdo de Séries Econdmico-
financeiras: das Metodologias
Classicas ao Deep Learning

Data Science; Deep Learning;
Time Series; ARMA, ETS and
DNN Models; Forecasting;
Prediction Error

Management, Risk analysis,
Medical equipment

The occurrence mechanism
and avoidance of risk in
medical equipment finance
lease

English

English

Portuguese

English

English

Language

English

English

English

English

Portuguese

English

Portuguese

English

Developing

Developing

Developing

Developing

Developing

Institution

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Concluding
Year

2023

2022

2022

2022

2021

2020

2015

2015

2013

2013



11

12

Ana Maria da Rocha
de Sousa Guedes
Alves

Maria do Rosario
Domingos Laureano

¢ M.Sc. Dissertations
- Ongoing

10

11

12

13

Student Name
Vitor Martins

Tiago Miguel Dinis Pereira

Gongalo Casaleiro Pereira
Tomas Rosa

Tatiana Eleuterio Abras

Bernardo Bravo Fleming

Inés de Brito Gaspar
Torres Lopes

Maria Guerreiro Gomes

Miguel Maria Grossinho
Caldeira Pais

Christoph Buermann

Duarte Luis Ferreira
Vitorino Pedro

Guilherme Alexandre da
Costa Lima

Diogo Gongalo Dias Alves

Duarte Soares Marques

Is the Iberian electricity market

chaotic? Characterization and
prediction with nonlinear
methods

Sincronizacdo de sistemas

dindmicos cadticos por ligacdo

unidireccional e bidireccional

Title/Topic

Synthetic Data as a Tool
for Robust Anomaly
Detection

Pattern Detection in
Energy Consumption

Correlation between
Occupational Risk
Indicators and Sectoral
Economic Dynamics: A
Time-Series Analysis

Bayesian Learning in
Financial Data

Population ageing and the
performance of health
systems based on the
Beveridge and Bismarck
models

Traffic Forecasting and
Operational Simulation in
Distribution Networks

Long-Term Forecasting in
Time Series: A
Comparative Approach
Between Classical, LSTM,
and Transformers Models

Optimization of Irrigation
for various agricultural
varieties using Artificial
Intelligence

Modelos de Machine
Learning para Andlise de
Crédito Pessoal

Predicting Economic
Recessions Using Machine
Learning Models

Andlise de sentimento em
videos.

IA para a previsao de
geracdo de energia solar

English

Portuguese

Language

English

Iscte

Iscte

Status
Developing

Developing

Developing

Developing

Developing

Developing

Developing

Developing

Developing

Developing

Developing

Developing

Developing

2013

2009

Institution

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte



14 Daniele Fernandes Lyra
15 José Pedro Lukoki
16 Kevin Anderson Gomes
Cabral
17 Rafael José da Silva Lopes
18 Carolina Martins Rosa
19 André da Paz Henriques
Amado
20 Filipe André de Oliveira
Marques
21 Bruna Alexandra Santos
Maia Teixeira
- Concluded
Student Name
1 Armando Filipe
Milhais Mendoncga
Ferreira
2 Inés Sofia Calmeirdo
Sabarigo
3 Felicio Cabral Mendes
4 Afonso Caseira da
Cruz Calado Saraiva
5 Sérgio da Cunha

Sobral

Deep Learning to Causality
Detection in Financial Time
Series

Advanced Analytics in
Triathlon: Insights on
Athlete Performance
Based on Big Data

Previsdo da Pobreza
utilizando Algoritmos de
Aprendizagem Automatica

Market Dynamics and
Supply Chain Efficiency in
the Soda Ash and
Derivates Industry

Modelos de Machine
Learning para Previsdo de
Trafego Aéreo: Uma
Andlise para Gestdo e
Planeamento
Aeroportuario

Shielding Against Cyber
Threats through Machine
Learning Log Analysis

Data Science Analysis of
the Relationship between
Macroeconomic
Indicators, the Behaviour
of Cryptocurrencies and
Traditional Markets

Detecdo e diagnostico
automatico de falhas em
sistemas AVAC com
algoritmos de Machine
Learning

Title/Topic

Forecasting Patient Demand in
Portuguese Hospital
Emergency Departments

Photovoltaic Power
Forecasting at national level
using Ensemble Models

Application of Artificial
Intelligence in Time Series
Forecasting for Soybean Prices:
An Integrated Approach
Considering Climatic Factors
and Historical Trends

Forecasting Clean-Energy
Assets Returns - An
introduction to Markov Regime
Switching Models

Study of Implied Volatility
Surface with Machine Learning
Techniques

Language

English

English

Portuguese

English

English

Developing

Developing

Developing

Developing

Developing

Developing

Developing

Developing

Institution

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Concluding
Year

2025

2025

2025

2025

2025

10



10

11

12

13

14

15

16

17

18

19

20

21

Willian Felipe Santa
Ana

Filipa Alexandra
Pereira Rodrigues

Caroline Dalcomuni
de Moura

Jodo Periquito da
Fonseca

Diego Junior de Souza

Joana Filipa Cunha
Almeida

Beatriz Rodrigues
Godinho

Luis Miguel dos
Santos Pereira

Gongcalo de Sousa
Silva Valério Rosado

Carlota Bravo Xarepe

Carlos Daniel Costa
Faria

Goncalo Assis da
Costa Pereira

Beatriz Mauricio
Arantes Tomé

Anténio Luis Barros
Mota

Guilherme Afonso de
Sousa Vale Mendonca

Gongalo Pinhdo
Almeida

Sentiment Analysis: The
Influence of Social Media on
the Financial Market

Machine Learning applied to
Macroeconomics - Modeling
and Forecasting Inflation in the
Post-Covid Period

Personal Credit Risk
Assessment with Machine
Learning: Balancing
Performance, Fairness, and
Interpretability

Analysis of a monetary policy
using a t-VAR model

The Impact of Hybrid
Reinforcement and Supervised
Learning Approaches in
Trading

Classification of Skin Tumors
using Deep Learning Models

Explainable Artificial
Intelligence for Parkinson's
Disease Diagnosis Model

Unmasking Hidden Hate:
Techniques for Detecting and
Normalizing Obfuscated
Offensive Language

Enhancing Financial Trading
Strategies: A Study of
Convolutional Neural Networks
with Feature Selection and
Other Machine Learning
Techniques

Impact of interest rates on
bank loans

Data Augmentation with GANs
applied to Healthcare

Exploring multivariate
econometric models to analyze
the dynamic interaction
between different financial
time series

Impact of Machine Learning on
Credit Risk Assessment

Optimization of Public
Transport
NetworksReinforcement
Learning for Smart Mobility

Freedom speech or hate
speech/racism? A case study
for European Football

On-trade sales in beverage
retail: A real case study

English

Portuguese

English

Portuguese

Portuguese

Portuguese

English

English

English

Portuguese

English

English

Portuguese

English

Portuguese

English

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

Iscte

2025

2025

2025

2025

2025

2025

2025

2025

2025

2025

2024

2024

2024

2024

2024

2024

11



22

23

24

25

26

27

28

29

30

31

32

33

34

35

36

37

38

Joao Francisco
Teixeira Rodrigues

Vasco Manuel dos
Santos Pedrosa
Goncalves de Jesus

Jodo de Brito Bras de
Oliveira

Diogo Antdnio
Alexandre Cerqueira

Anténio Muinga
Francisco

Matilde Soares
Saraiva

Inés Rodrigues
Casimiro

Alexandre Costa
Pereira

Jodo Pedro Esteves de
Oliveira Gongalves

Clara Verdade
Loureiro

Beatriz Alexandra
Monteiro Barroso

Emine Ahmedova

Karameshinova

Nuno Rodrigo Basilio
Soares

Marcia Pico Rodrigues

Ana Rita Ferreira Aldo

Rene Alexandre Porto
da Franca Rocha Filho

Michelle Steyaert

Through Customers’ Thirsty - A

Sales Forecasting of Spirit
Drinks

Transformer-based solution
for the task of time series
forecasting

Decoding the numbers and
language behind financial
statement fraud

NASDAQ 100 Index: The
Impact of Different Types of
Indicators on Trend
Classification

APPLICATION OF MACHINE
LEARNING MODELS FOR
HOUSING PRICE PREDICTION
IN SINGAPORE

Deep learning-based
identification of unmapped
roads using remote sensing
images

Modernising Customer Service
in Retail: A Worten Case Study

on Automated Complaint
Classification

The use of Machine Learning
and Text Mining in Stock
Market Forecasting.

Data Mining applied to online
reviews and study of

dissatisfaction in Lisbon hotels

Forecasting Bitcoin Volatility
Using Exogenous Variables

The impact of inflation on S&P

500

Sensitivity analysis: Factors
that influence the price of
Cryptocurrencies

Hunting for Bubbles: A
Predictive Model of New York
City's Real EstateMarket

Anti-Russia or Anti-Ukraine:
how do Twitter users feel
about the ongoing conflict
between August 2022 and
February 20237 A Sentiment
Analysis Approach

Effective Federal Funds Rate
Forecasting: Deep Learning
Application

Forecasting natural gas prices
using a hybrid deep learning
model and news

Bank Loans and Economic
Uncertainty

English
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40
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49
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52

53

54

Carolina Braz
Francisco

Marta Sofia Morgado

das Neves

Mailson Manuel
Teixeira Varela

Tiago André Ramos
Casimiro

Joana Maria Carrico
Marvanejo

Afonso Vaz de
Carvalho Cunha
Fidanza

Ana Sofia Lobato
Sucena

Rita Barley Paes De
Sande E Castro

Gilberto Joaquim
Vamain

Jana Luisa Teixeira
Lage

Carlos Miguel Cruz
Esteves

José Luis Almeida
Pereira

Tomas Tavares
Borralho

Mariana Coelho
Silvestre

Afonso Amado dos
Santos Pinto

Ana Rosa Almeida
Pinto

Forecasting Exchange Rates
with VAR Model

Trend Classification and price
prediction of the S&P 500
Index: trading using deep
learning and XGBoost

Predicting and explaining the
S&P 500 with commodities:
how does certain commodities
affect the index's outcome

Leveraging retail stores
management through traffic
forecasting with machine
learning techniques.

Econometric Analysis Applied
to ESG Rating Complexity

Opinion Study, via tweets, of
damages caused on European
infrastructure by climate
change

Machine learning models to
predict electricity consumption
and the impacts of COVID-19 in
Portugal

EMIR Anti-Procyclicality Margin
Measures for Central
Counterparties

What is the Impact of Public
Debt on the level of Economic
Growth in the context of
Political and Government
Instability in Guinea-Bissau:
2000_2020?

Influencers, are they
responsible for Bitcoin's
volatility? Transfer Entropy and
Granger causality in prol of an
answer

Forecasting financial time
series: the EUR/CNY and
EUR/USD exchange rates

Cryptocurrency price
prediction using LSTM neural
networks

Impact of macroeconomic
factors on the price of gold

Brent Crude Oil Price
Prediction using Univariate
Models

Predicting stock price direction
using machine learning models

Prediction of student success:
a smart data-driven approach

Portuguese

Portuguese

English

Portuguese

Portuguese

Portuguese

English

English
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English
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55

56

57

58

59

60

61

62

63

64

65

66

67

68

69

70

Weidmam Milagres
Leles

Guilherme Filipe
Tomé Duarte

Patricia Alexandra
Guerreiro Costa

Leonor Rosado
Roussado

Samuel Vieira Garcia

Fabio Alexandre
Afonso Maltéz

André Raposo de
Medeiros de Sousa
Baptista

Joel Vieira Santos

Miguel Pontes Calado

Fabiano Guimaraes
Loures

Julio Cesar da Costa
Vieira

Uryel Henrique
Lumertz de Pinho

Carolina Pereira

Tiago Miguel Dias da
Gama Lobo de Sousa
Lopes

Pedro Miguel Pinhal
Pereira

Diogo Miguel Teixeira
Estevinho Pires

Predicting Bicycle Arrivals in a
Bicycle Sharing System
Network: a Data Science
Driven Approach Grounded in
Zero-Inflated Regression

Determination of crop
coefficient (kc) based on
machine learning NDVI Time
Series models

Machine Learning: Challenges
antld( Opportunities on Credit
Ris

Relationship between GDP and
Components of aggregate
expenditure of GDP in
Developed and Least
Developed Countries

The cryptocurrency impact on
Eurozone economy: a study
between the Bitcoin and the
european stock indexes

Deep Reinforcement Learning
for Investing: A Quantamental
Approach for Portfolio
Management

AMELIA - Mobile Memory
Training Interface for Older
People

AAL-loT - Ambient Assisted
Living using Non-Intrusive
Smart Sensing and loT for Gait
Rehabilitation

American Monetary Policy and
speculative bubbles on S&P500

The impact of consumer credit
on the economy.

The relationship between
economic growth and the
increase in tax revenue in
Portugal in the period from
1999 to 2019.

The Neo-Fisherian hypothesis:
empirical implications and
evidence in the Euro Zone?

Time series, financial risk, Gdp-
at-risk

How to put together a hybrid
model to forecast the S&P500
using a VECM model with a
LSTM algorithm?

credit risk, machine learning

Reinforcement learning, data
science, financial data

English

English

English

Portuguese

Portuguese

English

English

English

Portuguese

Portuguese

Portuguese

Portuguese

Portuguese

Portuguese

Portuguese
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71 Carolina do Carmo

Godinho
72 Julia Pinheiro Rizzi
73 Lia de Souza Oliveira
74 Jodo Miguel Neves

Colaco Henriques

75 Jodo Henriques

76 José Floréncio Ferreira
Pinto

77 Renato Rodrigues
Marques de Freitas
Ramos

78 Ana Filipa Ferreira

79 Carla Amaral

80 Paula Cristina Ciurean
Moldovan

81 Marta Oliveira

82 Telma Filipa Batista
Gongalves da Romana

83 Aida Leal

84 Filipe Ramos

85 David Silva

86 Bernardo Moreira

87 Marcos André Pais
Henriques

88 Arnaldo Barros
Feitosa

89 Ruben Gil Bernardo
Pereira

e M.Sc. Final Projects
- Concluded

Student Name

Financial trading, deep
learning, CNN

THE EFFECTS OF MARKETING-
MIX VARIABLES ON THE
NUMBER OF ACTIVE LISTERS IN
AN ONLINE CLASSIFIED
COMPANY

Lean Thinking in Health
Services: The Implementation
Process in a Private Maternity
in Rio de Janeiro

Particbes Geradas em
Sistemas Dinamicos de Duas
Dimensdes

Stress Testing and Asset
Allocation for Pension Fund

Central Banks and Asset
Bubbles - The United Kingdom
case

Forecasting the Euro Dollar
Exchange Rate

Nonlinear Fiscal Multiplier:
Evidence From Portugal

Arvores de decisdo e redes
neuronais: Aplicacdo a Web
Mining.

Excesso de confianga,
optimismo e ancoragem em
gestores da construcdo civil no
Brasil: estudo de caso da
Camargo Correia.

2-D CNN FOR TIME SERIES
TREND PREDICTION

Title/Topic

Portuguese

English

Portuguese

Portuguese

Portuguese

English

English

English

Portuguese

English

English

English

English
Portuguese
Portuguese
English

Portuguese

Portuguese

English

Language
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Iscte

Iscte
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2020

2020

2019

2017

2016

2016

2016

2015
2015

2015

2014

2014

2013
2012
2011
2011

2010

2010

Concluding
Year
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1 Carolina Ramos
Estevam

2 Bruno André Pereira
de Sousa

3 Luis Miguel Oliveira
Paulo Rodrigues
Martins

rating, data science Portuguese FCUL 2021
financial econometrics Portuguese Iscte 2020
Software Asset Management in English Iscte 2015

an Organization

Total Citations

Web of Science®

Scopus

487

480

Publications

¢ Scientific Journals
- Scientific journal paper

Moldovan, P., Lagoa, S. & Mendes, D. (2025). The impact of economic policy uncertainty on the real exchange

rate: Evidence from the UK. International Journal of Economics and Business Research. 29 (1), 28-50

- Times Cited Scopus: 1

- Times Cited Google Scholar: 3

Rio, A., Brito e Abreu, F. & Mendes, D. (2024). Causal inference of server- and client-side code smells in web

apps evolution. Empirical Software Engineering. 29 (5)

Laureano, R. D., Mendes, D. A., Gracio, C. & Laureano, F. (2020). Searching for complexity in the human

Armas, I., Mendes, D. A., Popa, R. G., Gheorghe, M. & Popovici, D. (2017). Long-term ground deformation

patterns of Bucharest using multi-temporal INSAR and multivariate dynamic analyses: a possible

Laureano, M., Mendes, D. A. & Ferreira, M. A. M. (2013). Dislocated Negative Feedback Control with Partial

Replacemrnt between Chaotic Lorenz Systems. Mathematica Aeterna. 3 (5), 337-348

2
- Times Cited Web of Science®: 2
- Times Cited Scopus: 2
- Times Cited Google Scholar: 3
3
pupillary light reflex. Mathematics. 8 (3)
- Times Cited Web of Science®: 3
- Times Cited Scopus: 3
- Times Cited Google Scholar: 4
4
transpressional system?. Scientific Reports. 7
- Times Cited Web of Science®: 26
- Times Cited Scopus: 32
- Times Cited Google Scholar: 44
5
6

Dan, M. B,, Mendes, D. A. & Panagopoulos, T. (2013). Assessing the costs of hazards mitigation in the urban

structure. Journal of Biourbanism. 1-2, 51-68
- Times Cited Google Scholar: 1
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Laureano, M., Mendes, D. A. & Ferreira, M. A. M. (2011). Synchronization of chaotic dynamical systems: a brief

review. International Journal of Academic Research. 3 (3 ), 402-408
- Times Cited Google Scholar: 2

Isfan, M., Menezes, R. & Mendes, D. A. (2010). Forecasting the Portuguese stock market time series by using
artificial neural networks. Journal of Physics: Conference Series (JPCS). 221 (1), 1-13

- Times Cited Scopus: 6

- Times Cited Google Scholar: 15

Laureano, M., Mendes, D. A. & Ferreira, M. A. M. (2010). Efficient synchronization of one-dimensional chaotic
quadratic maps by different couling terms. Journal of Mathematics and Technology. 1 (1), 5-12
- Times Cited Google Scholar: 5

Januério, C., Gracio, C, Mendes, D. A. & Duarte, J. (2009). Measuring and controlling the chaotic motion of
profits. International Journal of Bifurcation and Chaos. 19 (11), 3593-3604

- Times Cited Web of Science®: 3

- Times Cited Scopus: 2

- Times Cited Google Scholar: 2

Mendes, D. A. & Mendes, V. (2008). Stability analysis of an implicitly defined labor market model. Physica A.
387 (15),3921-3930

- Times Cited Web of Science®: 1

- Times Cited Scopus: 1

- Times Cited Google Scholar: 3

Gomes, O., Mendes, D. A. & Mendes, V. (2008). Bounded rational expectations and the stability of interest rate
policy. Physica A. 387 (15), 3882-3890

- Times Cited Web of Science®: 2

- Times Cited Scopus: 4

- Times Cited Google Scholar: 4

Bentes, S. R., Menezes, R. & Mendes, D. A. (2008). Long memory and volatility clustering: is the empirical
evidence consistent across stock markets?. Physica A. 387 (15), 3826-3830

- Times Cited Web of Science®: 79

- Times Cited Scopus: 81

- Times Cited Google Scholar: 143

Gomes, O., Mendes, V., Mendes, D. A. & Sousa Ramos, J. (2007). Chaotic dynamics in optimal monetary policy.

European Physical Journal B. 57 (2), 195-199
- Times Cited Web of Science®: 2

- Times Cited Scopus: 4

- Times Cited Google Scholar: 6

Ferreira, N. B., Menezes, R. & Mendes, D. A. (2007). Asymmetric conditional volatility in international stock
markets. Physica A. 382 (1), 73-80

- Times Cited Web of Science®: 16

- Times Cited Scopus: 10

- Times Cited Google Scholar: 30

Dionisio, A., Menezes, R., Mendes, D. & Vidigal da Silva, J. (2007). Nonlinear dynamics within macroeconomic
factors and stock market in Portugal 1993-2003. Applied Econometrics and International Development. 7 (2),
57-71

- Times Cited Google Scholar: 3
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- Times Cited Scopus: 15

- Times Cited Google Scholar: 31

18 Dionisio, A., Menezes, R. & Mendes, D.A. (2006). Entropy-based independence test. Nonlinear Dynamics. 44

(1-4), 351-357

- Times Cited Web of Science®: 51
- Times Cited Scopus: 44

- Times Cited Google Scholar: 83

19 Menezes, R., Ferreira, N.B. & Mendes, D.A. (2006). Co-movements and asymmetric volatility in the Portuguese

and U.S. stock markets. Nonlinear Dynamics. 44 (1-4), 359-366
- Times Cited Web of Science®: 13

- Times Cited Scopus: 10

- Times Cited Google Scholar: 19

20 Dionisio, A., Menezes, R. & Mendes, D. A. (2006). An econophysics approach to analyse uncertainty in financial

markets: an application to the Portuguese stock market. European Physical Journal B. 50 (1-2), 161-164
- Times Cited Web of Science®: 63

- Times Cited Scopus: 55

- Times Cited Google Scholar: 109

21 Dionisio, A., Mendes, D.A., Menezes, R. & Silva, J.V. (2005). Linear and nonlinear dependence models of stock

market returns. Social Science Research Network.
- Times Cited Google Scholar: 1

22 Mendes, D. A. & Mendes, V. (2005). Control of chaotic dynamics in an OLG economic model. Journal of

Physics: Conference Series (JPCS). 23 (1), 158-181
- Times Cited Web of Science®: 10

- Times Cited Scopus: 11

- Times Cited Google Scholar: 23

23 Menezes, R., Dionisio, A. & Mendes, D.A. (2004). Asymmetric price transmission within the Portuguese stock

market. Physica A. 344 (1-2), 312-316
- Times Cited Web of Science®: 6

- Times Cited Scopus: 6

- Times Cited Google Scholar: 12

24 Dionisio, A., Menezes, R. & Mendes, D. A. (2004). Mutual information: a measure of dependency for nonlinear

time series. Physica A. 344 (1-2), 326-329
- Times Cited Web of Science®: 188

- Times Cited Scopus: 177

- Times Cited Google Scholar: 290

¢ Books and Book Chapters
- Book editor

Salgueiro, M.F., Mendes, D. A. & Martins, L. (2009). Temas em Métodos Quantitativos. Lisboa, Portugal. Silabo.

Mendes, D. A., Gomes, O. & Menezes, R. (2008). Applications of Physics in Financial Analysis. Amsterdam.
Elsevier.
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Membro (Docente) (2022 - 2024)
Unit/Area: Comissao Cientifica

Director (2022)
Unit/Area: Bachelor Degree in Digital Technologies and Health

Director (2022 - 2024)
Unit/Area: Post Graduation Program in Data Science

Director (2021 - 2023)
Unit/Area: Master Degree in Data Science

Membro (Docente) (2021 - 2025)
Unit/Area: Conselho Geral

Director (2019 -2021)
Unit/Area: Master Degree in Data Science

Membro (Docente) (2017 - 2019)
Unit/Area: Plenario do Conselho Cientifico

Membro (Docente) (2017 - 2019)
Unit/Area: Comissdo Permanente do Conselho Cientifico

Membro (Docente) (2015 - 2017)
Unit/Area: Plendrio do Conselho Cientifico

Membro (Docente) (2015 - 2017)
Unit/Area: Comissdo Permanente do Conselho Cientifico

Director (2010-2011)
Unit/Area: Master Degree in Financial Mathematics (ISCTE/FCUL)

Membro (Docente) (2010 - 2013)
Unit/Area: Plenério da Comissao Cientifica

Membro (2010 - 2014)
Unit/Area: Comissédo Cientifica

Awards

Research price (2018)
Best professor of IBS (first price) (2014)

Best professor of IBS (first price) (2013)

Professional Associations

ISDE (Since 2010)

Organization/Coordination of Events

Type of Event Title
Organization/Coordination

Organizer Year



Coordination of non-scientific
event

Membe.r of non-s;ientific event's
organizing committee

Coordination of scientific event
(with scientific committee)
outside of ISCTE-IUL

Member of scientific event's
organizing committee

Data science at Iscte. technologu and society
with Manuela Veloso

Open event in Data Science

COST Action IS1104 ? The EU in the new
economic complex geography, Lisbon
Meeting

NOMA'11 - International Workshop on
Nonlinear Maps and their Applications
NOMA'11, Evora, Portugal

Scientific Editing/Reviewing Activities

Type of Activity Journal Title ISSN/Quartile

Member of scientific
journal editing staff

Frontiers in Artificial Intelligence 2624-8212

Iscte

Iscte

ISCTE-IUL

University of Evora

Perio
d

Since
2019

2020

2019

2013

2011

Language

English
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