
Pietro Maria Sparago

General
Information

E-mail: p.sparago@lse.ac.uk (LSE) / pietrospar@gmail.com (main)
Personal webpage: https://pitspa.github.io
Google Scholar: Pietro Maria Sparago
LinkedIn: Pietro Maria Sparago
StackExchange: Snoop
GitHub: pitspa

Education LSE, London, United Kingdom

PhD, Statistics. Expected graduation: Q3 2026.

• Obtained the highly competitive LSE PhD Scholarship based on outstand-
ing academic merit.

• Research group: Probability for Finance and Insurance. Research focus
in mathematical finance, stochastic processes and stochastic analysis.

• Presented at the World Bachelier Congress 2024 (Event sponsors: G-
Research, SIG Susquehanna, Ripple).

• MSc GTA: Bayesian machine learning (ST451)
• BSc GTA: stochastic processes (ST302), quantitative finance (ST330) and

mathematical statistics (ST202).
• Leadership role: PhD Students’ Representative for the Department of

Statistics.
• Advisors: Prof. Umut Çetin, Prof. Angelos Dassios.

MSc, Quantitative Methods for Risk Management (Distinction), 2022.

• GPA 84% (High Distinction).
• Received unconditional offer and full scholarship for the PhD in Statistics.
• Leadership role: MSc Students’ Representative for the Department of

Statistics.
• PhD-level courses in probability and stochastic analysis (ST552, ST553).
• Coursework in mathematical finance, risk and stochastic simulation.

Bocconi University, Milan, Italy

MSc, Finance (110/110 Cum Laude), 2020.
Major in Quantitative Finance and Asset Management

• GPA 29.43/30 (98%).
• Coursework in quantitative finance, derivatives, machine learning and

time series statistics.
• Advisor: Prof. Claudio Tebaldi.

https://pitspa.github.io
https://scholar.google.com/citations?user=c_isrMWHXUwC&hl=en
https://www.linkedin.com/in/pietro-maria-sparago-760865b2
https://stackexchange.com/users/21271188/snoop?tab=accounts
https://github.com/pitspa
https://www.lse.ac.uk/statistics/research/probability-in-finance-and-insurance
https://www.bacheliercongress.com/2024/eventos.fgv.br/bachelier-2024.html
https://www.lse.ac.uk/resources/calendar2025-2026/courseGuides/ST/2025_ST451.htm
https://www.lse.ac.uk/resources/calendar2024-2025/courseGuides/ST/2024_ST302.htm
https://www.lse.ac.uk/resources/calendar2024-2025/courseGuides/ST/2024_ST330.htm
https://www.lse.ac.uk/resources/calendar2025-2026/courseGuides/ST/2025_ST202.htm
https://www.lse.ac.uk/resources/calendar2021-2022/courseGuides/ST/2021_ST552.htm
https://www.lse.ac.uk/resources/calendar2021-2022/courseGuides/ST/2021_ST553.htm


Work
Experience

Bank of England, London, UK August, 2023 - February, 2025
PhD Researcher - Internship

• Interest Rates and Asset Pricing team. Monetary and financial conditions
division. Attended preliminary MPC meetings.

• Worked on proprietary options and futures markets data: built and main-
tained a custom volatility surface engine for online daily raw option price
data and static replication code for relevant market-implied signals.

• Published on the Bank Overground 2025.

Coding Skills Python (preferred): numpy, scipy, pandas, pytorch, scikit-learn, numba.
Python data visualisation: matplotlib.
Some experience with R, C++, Matlab.
Databases: some experience with SQL.
Highly proficient in typesetting using LATEX.
Spreadsheets and macros with MS Excel.

Languages English
Italian
Spanish B1
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https://www.bankofengland.co.uk/bank-overground/2025/how-stretched-are-equity-prices-evidence-from-option-implied-estimates-of-erp

