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Education
Politecnico di Milano
MSc in Mathematical Engineering – Quantitative Finance. Current GPA 29.3/30

Sep 2025 – Current

Politecnico di Milano
BSc in Computer Science & Engineering

Sep 2022 - Sep 2025

Relevant courses: Calculus (I, II, III), Stochastic Differential Equations, Numerical Methods, Mathematical
Finance, Financial Engineering, Parallel Computing, Computational Finance.

Experience
Derivatives Pricing & Valuation – Front Office Support
UniCredit

Nov 2024 – May 2025

◦ Developed and deployed an ML-based mispricing detection tool across Interest Rate Derivatives, FX, and
Credit instruments, flagging anomalous trade prices relative to market consensus.

◦ Collaborated directly with front-office desks for derivatives pricing validation using Bloomberg and Murex.
◦ Automated market conformity checks across IR and Credit derivatives, reducing manual intervention by 90%.

Founder
Sharpee (www.sharpeeinvesting.com)

Sep 2024 – Current

◦ Built a full-stack systematic backtesting engine from scratch: vectorized computation layer (Python), REST
API backend (FastAPI/SQLAlchemy), and interactive analytics frontend (NextJS).

◦ Designed portfolio construction and performance attribution modules supporting multi-asset European strategies.

Co-Founder
Your Style On Sale (yourstyleonsale.it)

Sep 2023 – Current

◦ Scaled a B2B brand-growth platform to 50+ signed commercial contracts and a distribution network of
45,000+ subscribers generating 70,000+ weekly impressions.

◦ Managed full commercial pipeline: prospecting, negotiation, and closing agreements with Italian emerging brands.
◦ Built the entire technical stack independently: NextJS frontend, backend infrastructure, and analytics tooling.

Head of Quantitative Finance
Starting Finance Club PoliMi

Sep 2023 – June 2024

◦ Coordinated the development of three projects in financial engineering, with a focus on derivatives pricing and
advanced portfolio management strategies.

◦ Founded and led a team of 8 students focused on quantitative finance, establishing methodologies and
leadership structure.

Projects
Regime-Based Portfolio Construction via DTW Clustering on S&P 500 GitHub Repo 2

◦ Applied Dynamic Time Warping (DTW) clustering to group S&P 500 constituents by return pattern similarity
across market regimes, beyond simple mean/variance.

◦ Selected cross-cluster portfolios maximizing Sharpe ratio under low-correlation constraints; analyzed regime
stability and turnover costs.

Beyond Finance
◦ Google PoliMi Hackathon – 1st Place (Fintech track): Designed and prototyped an AI-powered personal

finance assistant under time pressure, competing against 100+ participants.
◦ Poker & Game Theory: Studying GTO strategy; applying probabilistic reasoning and expected value thinking

to decision-making under incomplete information environment.
◦ Philosophy: Existentialism, stoicism, reasoning on meaning of things – drawn to the questions that have no clean

answer and the thinkers brave enough to sit with them.
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