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Agenda
● Quick refresher on our project

● Where we left off in MSCI 401

● What we changed for 402

● Algorithm Update

● Demo

● Next Steps



Need Statement

Need Statement: “Need for a tool that assists users with making safe, educated decisions 
regarding which holdings to purchase in the cryptocurrency space as the market grows 
and asset classes evolve.”



Smart Crypto 
Portfolio 
Building



Where we left off at MSCI 401 
● Initial problem/market analysis

● Potential user Analysis

● Finalized design objectives

● Second Iteration of solution prototyping 

● Basic research on backend index building algorithm



New For MSCI 402
● Removed wallet linking capability

○ Complex logic and time Limitation
○ Feedback received saying public is not likely to trust a 3rd 

party with their wallet
○ Legal & liability concerns
○ Can still make MVP without it (To build a tool that generates 

a diversified crypto portfolio trailered to the users risk 
tolerance)

● Functional Web App (WIP)
○ Feedback received, last design was too bright/flashy.

● Settled on risk evaluation models:
○ User Eval -> Crypto Eval   -> Portfolio Allocation
○ Survey  -> Weiss Rating -> Markowitz Optimization Model



Tail Index Research
1)

4)3)

2)





Mean-Variance Analysis



Random Portfolio Generation



Optimal Portfolios



Demo



Next Steps

- Further iteration on Markowitz Analysis
- Continue development

○ Refine usage of Smart Contract & NFT
- Continuously iterating on design and features based on feedback



The End, thank you!

Q&A





Appendix































Problem Causes

"Icon made by Freepik, ultimatearm, monkik from www.flaticon.com"

Familiarity Capital Gain Choices Misinformation

http://www.flaticon.com/


Which Coins to Use?

● Over 4000 different cryptocurrencies exist
● Many don’t have a following or trading 

volume
● Need a way to separate garbage coins and 

legitimate coins
● Weiss Crypto Rating

○ Long time ratings company founded in 1971
○ Covers over 40,000 stocks, mutual funds and 

ETFs
○ Weiss Crypto ratings founded in 2018



● Technology Model
● Adoption Model
● Risk Model
● Momentum Model
● Availability Model
● Liquidity Model
● Include all coins with a C 

rating or better
● DST updates as Weiss 

ratings update

Weiss 
Ratings
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