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Twice the Trade



• Based in Amsterdan

• Studied at TUM, master in Mathematics

• Has been working at Optiver full-time for 2 years

• Won Optiver’s HackaTUM 2 years ago

• Quantitative Researcher focusing on semi systematic 

strategies in the equity option space

Andrea Parmeggiani

HackaTUM 2025



HackaTUM 2025

What do we do at Optiver?

• We are very good at establishing a fair price for a 

range of financial products

• We then provide prices at which market participants 

can buy or sell these products
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This chart is not a standard MS 

Excel chart, but specially made 
for the house style of Optiver. 
You can change the data, but 

can not choose another chart 
style.

Right click with the mouse on 
the chart and choose ‘edit data’.
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This chart is not a standard MS 

Excel chart, but specially made 
for the house style of Optiver. 
You can change the data, but 

can not choose another chart 
style.

Right click with the mouse on 
the chart and choose ‘edit data’.

Source: Bloomberg
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Our challenge this weekend

• Become a market maker for the next 48 hours

• Trade algorithmically using our simulated exchange

• Live results on how your team is doing 



IChack 2023
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Some more details

• Analyse sentiment of simulated social media 

messages 

• Capitalize on stock moves following 

headlines and social media messages

• Identify arbitrage opportunities on dual-listed 

stocks

• Compete against other teams



HackaTUM 2025

Sounds interesting? 

Come to our workshop to get an in-depth explanation of the 

challenge !
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