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PROFILE
Founder of MMB Advisers, developing two complementary systematic approaches across the signal-frequency spectrum: TP Dates CP,
a low-frequency capital protection overlay anchored on a small number of ex-ante turning-point dates per year; and a fully automated
pure quant pod-type strategy generating multiple signals per week across major global equity indices. 30+ years researching and deploy-
ing automated trading strategies. Award-winning track record building production systematic strategies (Eurohedge Award Winner and
Runner-Up). PhD in Statistics & Econometrics (LSE, within the European Doctoral Programme).

EXPERIENCE
• MMB Advisers London, UK
Director & Owner 2009–Present
TPDatesCP:ML/AI-powered capital protectionoverlay providing ex-ante early-warningwindows for elevated crash risk, with limited-
intervention hedge overlays. Pod Strategy: Fully automated quant strategy on DAX cash index (applicable to SPX, NDX,Nikkei 225,
NIFTY 50), producing multiple signals per week.

• Ethus London, UK
Co-Founder &Head of Quantitative Research 2017–2025
Researched and deployed systematic L/S equity strategies across global markets. Developed proprietary alpha signals, market timing
and regime detection models (GARCH,Markov switching). Led team of four quantitative researchers.

• Thames River Capital London, UK
Co-Manager, Kingsway Fund (L/S European Equities, $250MAUM) 2004–2009
Deployed systematic strategies achieving 18.82% annual return, 2.04%max drawdown (Eurohedge Runner-Up 2006). Built stock selec-
tion and quantitative market timing models.

• Newman & Ragazzi London, UK
RiskManager & Quantitative Analyst 2000–2004
Supported systematic L/S European equities fund (Giano Capital, $500M AUM, Eurohedge Winner 2003). Developed valuation
framework for 250+ European stocks with 10-year backtests.

• Salomon Smith Barney Citi London, UK VP, Global Asset Management, Derivatives 1999–2000

• Barclays Capital London, UK Director, RiskManager, Corporate Bonds 1997–1998

• Bank of England London, UK Senior Analyst, Monetary Instruments &Markets 1994–1997

EDUCATION
• PhD, Statistics & Econometrics London School of Economics, UK (1991–1994)

• MSc, Economics (Quantitative Methods) Catholic University of Louvain, Belgium (1990)

• BSc, Economics (Quantitative Methods) Bologna University, Italy (1985–1989)

SYSTEMATIC STRATEGY SKILLS
• Capital Protection&TailRisk: Ex-ante crash-riskwindows, turning-point detection, cycle/spectral analysis,ML-powered indicators,
hedge overlay design

• Alpha Research: Signal generation, factor modeling, fundamental/technical indicators, backtesting, walk-forward analysis

• Portfolio Construction: L/S equity, factor exposure optimization, risk budgeting, automated rebalancing, beta management via
derivatives

• Quantitative Methods: Time series econometrics (ARIMA, GARCH, VAR), ML (ensemble methods, gradient boosting), regime
detection

• Programming & AI: Python (pandas, NumPy, scikit-learn, statsmodels), R, SQL, Git/GitHub; power user of Claude, Kimi, Cursor,
Opencode for accelerated research and coding

• Languages: English, Italian, Spanish, French (fluent); German (working knowledge)

SELECTED ACHIEVEMENTS
• Eurohedge Award Winner 2003: L/S European Equities ($500MAUM), 20% return, 0.50% max drawdown

• Eurohedge Award Runner-Up 2006: L/S European Equities ($350MAUM), 18.82% return, 2.04% max drawdown

• Publications inAmerican Economic Review, Journal of Applied Econometrics, European Economic Review, Journal of Business, Economics
& Statistics
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