Tiago M. Flora
tflora@uchicago.edu | linkedin.com/in/tiago-flora | github.com/t-flora

EXPERIENCE
Intercontinental Exchange Atlanta, GA
C++ Developer Intern June - August 2026

e Wrote new data processing architecture for volatility surface construction using C++17
¢ Implemented new automated functional tests for futures forward curve shaping from production logs
e Led Al best practices documentation for Curve Engine C++ development team to improve derivatives pricing software
¢ Deployed new reasonability versions for QA review and managed code changes throughout the team’s SDLC
7 Chord Inc Chicago, IL
Quantitative Researcher - University of Chicago Project Lab January - March 2026
¢ Led greenfield data pipeline for collecting 100+ treasury data fields in MongoDB and PostgreSQL
e Documented US Treasury data sources, Al agent rules, and data pipeline architecture reporting to the CEO
Manteio Capital Chicago, IL
Quantitative Researcher - University of Chicago Project Lab October - December 2025
¢ Engineered a signal generator model using PyTorch, optimizing model architecture for return forecasting
¢ Led portfolio implementation software and general project management in team of 6 students reporting to the CIO

Eve Air Mobility (Aviation technology company backed by Embraer, 170+ FT staff) San Francisco, CA
Sales Engineer - Internal tools and operations modeling June 2022 - May 2025
¢ Reduced code maintenance by 50%+ for Python simulation framework used to analyze flight performance
¢ Slashed peak memory demands by 90% and processing times by 75% for SageMaker toolchain using AWS S3 artifacts
e Unlocked $350M+ in signed sales agreements via Monte Carlo simulations and sensitivity analyses in Excel

EDUCATION
University of Chicago Chicago, IL
Candidate, Master of Science in Financial Mathematics (Current GPA: 4.00/4.00) December 2026

Coursework: Advanced C++ and HPC, Numerical Methods for Options, Stochastic Calculus, Market Microstructure
¢ Facilitating the Autumn 2026 Economics of Transformative Al Fellowship for undergraduates
e Built a C++ primer project for performance engineering covering CMake and header-only libraries
e Architected high-throughput C++17 orderbook reconstruction engine from MBO stream with buffer-based parsing
¢ Developed a fast fractional Brownian Motion option pricer for Asian options using C++23

Minerva University San Francisco, CA
Bachelor of Science in Computational Sciences (GPA: 3.80/4.00) May 2022
Coursework: Computational Bayesian Statistics, Classical Machine Learning, Simulation Methods, Quantum Mechanics
Course projects:

e Designed tutorial sessions on PyTorch-based NLP and Deep RL as part of student-led deep learning tutorial class

¢ Developed an NLP entity recognition model & analytics suite for corporate news with SpaCy as a Capstone project

e Led Flask and SQLAIchemy-based relationship management tool with a team of 5 students

SKILLS

High-performance computing: Object-oriented and concurrent modern C++, computer architecture
Data/statistical analysis: Python, including NumPy, Pandas, PyTorch, SciPy, Scikit-Learn, uv, flask, etc.
Development tools: git (Github), CI/CD (Github Actions), Unix (Linux, Ubuntu) systems, bash/zsh CLI, tmux
e Used Docker and SQL for containerization of customer software and error diagnosis in Java production environment
¢ Automated build and test infrastructure for 3 projects with CMake & Github Actions for Linux, Windows, and MacOS
Certifications:
e C++ Programming for Financial Engineering (QuantNet, Certificate with Distinction)
e NAND2Tetris: Emulated a computer from logic gates to CPU, developing assembler for ISA with 100% pass rate
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