


Why do headlines matter?

• Optiver is a market maker

• News headlines alter our best estimates of prices

2



3



4

Source: Bloomberg
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Source: University of Pennsylvania
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NEWS HEADLINES AND FINANCIAL MARKETS



Nice to meet you

• Applied mathematician

• Joined Optiver in 2018 as Quantitative Researcher

• Teamlead of Statistical Arbitrage
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Ciao, I’m 
Matteo 



hackaTUM 2023
Optiver Challenge: setup
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• Within Optibook, Optiver simulated 
exchange

• Trade live with the other participants

• Implement and test your algorithms 
throughout the challenge

• We’ll provide a trading strategy to get you 
started



HackaTUM 2023
Optiver Challenge: your mission
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• Analyse sentiment of simulated social media messages 

• Use your predictions to Trade on Optibook

• Capitalize on temporary price discrepancies between dual-listed stocks

Join our workshop to get started in our challenge (and maybe get a sweater)! 8:15pm & 8:45pm


