VIVEK SHIVAKUMAR

· Independent problem-solver, eager to collaborate with and contribute to innovative Data analytics projects. Open to roles which will allow me to leverage the statistical and computational skills I have built while studying for graduate quantitative finance degree and as an experienced Data Scientist

· [bookmark: _GoBack]Data Science Professional with 7+ years of experience in Acquisition of correct Datasets, Data Scrubbing to mine the target data, Data Engineering to extract features utilizing Statistical Techniques, Exploratory Data Analysis with an inquisitive mind, build diverse Machine Learning Algorithms for developing Predictive Models and design Stunning Visualizations to help the growth of Business Profitability.

· Extensive experience in Machine Learning solutions to various business problems and generating data visualizations using Python and R.

· Experience working with large data and metadata sources; interpret and communicate insights and findings from analysis and experiments to both technical and non-technical audiences in cross functional teams

· Strong track record of contributing to successful end-to-end analytic solutions (clarifying business objectives and hypotheses, communicating project deliverables and timelines, and informing action based on findings).

· Strong computational background (complimented by Statistics/Math/Algorithmic expertise), solid understanding of machine learning algorithms, and with a love for finding meaning in multiple imperfect, mixed, varied, and inconsistent data sets


SKILLS








· Programming Languages: R, Python, C++, SQL, Matlab

· Python Packages:  Numpy, Scipy, Pandas, Matplotlib, Seaborn, Scikit-learn, Statsmodels, Tensorflow, keras

· R Packages: glmnet, dplyr, ggplot, caret, forecast, rpart, sqldf

· Machine Learning: Linear Regression, Logistic Regression, Decision Tree, Random Forest, Gradient Boosting, XG boost, ADA boost, K-Nearest Neighbour, Naive Bayes, Support Vector Machine, Clustering (K-means, Hierarchical, DB scan), Principle Component Analysis, Neural networks

· Data Analysis/Statistical Analysis: Hypothesis Test, ANOVA, Survival Analysis, Longitudinal Analysis, Sample Determination, A/B Test, Z-test, T-test.

· Configuration Management Tools: Github, SVN

EDUCATION


Rutgers Business School                                                                                                                                          Newark, NJ, USA
Master of Quantitative Finance                                                         		                                                         
Key Courses: Risk Management| Derivatives | Fixed Income Instruments | Econometrics | Financial Time series using R | Data Mining | Python | C++ 

Dr. Ambedkar Institute of Technology                                                                                                                  Bangalore, India
B.E in Electronics & Communication Engineering                                                                                                           

PROFESSIONAL EXPERIENCE



Microsoft, Bellevue, WA                                                    	                                                                           	                        
Data Scientist                                                                                                                                                  January 2020 – Present

The projects were mainly involved in building machine learning models and perform analysis using R and Python for the Digital Store Products in Microsoft which included mainly the Measurement of Campaign Incrementality, Clustering Analysis and Impacts on Clusters from Covid19 and currently being part of the Anomaly Detection project for the Gaming Sector.

· Collaborated with the Analysts and Data Engineers to understand the data Dimensions and Various metrics.
· Developed the Cosmos scripts for the data pull and for various data wrangling techniques.
· Used R packages to perform A/B testing on the Control and Test groups for Campaign Incrementality.
· Developed the Quartile and Decile methods for designing the Control group which is comparable with Test group
· Designed Campaign Incrementality Framework using the A/B testing principles
· Used BSTS model in R for Feature Selection and inferring Causal Impact for various Types of Campaign Incrementality Measures
· Designed the Customer Segmentation for Gaming sector and analyzed the Covid19 Impact on the XBOX Clusters on various dimensions and metrics using Cosmos scripts.
· Contributed Successfully from end to end on the XBOX Clusters Analysis and presented the results using Microsoft Excel and PowerPoint
· Presented reports on regular basis and was involved in on Time Delivery with all the projects involved in.
· Used Python for Pre-Processing and to read and write to Azure Storage blobs on regular basis.
· Used Azure Virtual Machines and Azure Data Storage Blobs for the projects.
 
Environment: R studio, (ggplot, dplyr, glm, forecast, sqldf) , Azure,Cosmos, Machine Learning algorithms (Linear Regression,BSTS ,Anomaly Detection(Kensho Tool))


BNP Paribas, Jersey City, NJ                                                    	                                                                           	                        
Sr Data Scientist                                                                                                                                 January 2019 – December 2019

The project was to build machine learning models using Python for the credit risk modeling to predict the probability of Loan default (PD), Loss Given Default (LGD) and Pre provision net revenue(PPNR) to facilitate the development of Loan assessment criteria.

Role and Responsibilities:
· Collaborated with data engineers and operation team to implement ETL process, wrote and optimized SQL queries to perform data extraction to fit the analytical requirements. 
· Exported the data set from Hive to MySQL using Sqoop after processing the data. 
· Used Python packages for the building Machine Learning models
· Conducted multivariate analysis on the data to identify underlying patterns and relationships within the data.
· Performed Exploratory data analysis using pandas and NumPy packages in Python 3. x. 
· Designed and completed Tableau dashboards to illustrate analytical results of dataset.
· Used Scikit-Learn and statsmodels to develop classification algorithms such as Logistic Regression, Random forest, support vector machine models that help in decision making.
· Used Scikit-Learn and statsmodels to develop regression algorithms such as Linear Regression, Decision Tree, Random Forest models that help in decision making.
· Performed data pre-processing and feature engineering for further predictive analytics using Python.
· Boosted the performance of regression models by applying polynomial transformation and feature selection.
· Generated report on predictive analytics using Matplotlib and Seaborn including visualizing model performance and prediction results.
· Worked in Power BI environment to create weekly, monthly, daily reports and publish them to server.
· Evaluated performance of classification algorithms such as Logistic Regression, Decision trees and Random Forest using Pandas and Scikit-learn using k-fold cross validation
· Implemented, tuned and tested the model on AWS EC2 with the best algorithm and parameters. 

Environment: Python 2.x/3.x, (Scikit-Learn/Scipy/Numpy/Pandas/Matplotlib/Seaborn), Power BI, Machine Learning algorithms (Random Forest, Gradient Boosting tree, Logistic Regression)

VERISK Analytics, Jersey City, NJ                                                  	                                                                           	      
Data Scientist.                                                                                                                                      March 2018 – December 2018

The project was to price the Cyber risk insurance using Predictive modeling for Security Breach Liability and Expense using R and SQL.

Role and Responsibilities:
· Designed the data cleaning and data merging algorithm for two different sources of cyber cases data using SQL.
· Developed Text Mining Techniques to extract the cyber cases cost from the dataset using R regular expressions.
· Enhanced the Security breach Liability and Expense model using GLM techniques, to account for additional explanatory variables with increased predictive power.
· Utilized Lasso, Ridge and Elastic Net regression to further explore the current model
· Performed bootstrapping and cross-validation in R to conduct data analysis and model comparison to improve model accuracy
· Designed the k means and Hierarchical clustering algorithm for the frequency and severity of cyber incidents to feed into a cyber security rating algorithm.  
· Validated clustering algorithms by employing bootstrapping techniques and k-fold cross validation methods based on CH index. 
· Setup a framework to analyze cyber models for missing data and multiple imputation using MICE and VIM packages in R.
· Performed exploratory data analysis on external and public datasets to enhance cyber risk modeling capabilities resulting from an increase in degrees of freedom and discovery of new factors explaining cyber risk.
· Presented analysis and findings to various stakeholders including the Chief Operating Officer, Principal Data Scientist and Lead Cyber Actuary.
Environment: R studio, (ggplot, dplyr, glm, forecast, sqldf) , MSSQL, Machine Learning algorithms (Lasso,Ridge,k-means clustering, Hierarchical clustering)

Rutgers Business School                                     	                               	                      October 2017 – February 2018 

Data Mining – Prediction of stock market movement using random forest	    		        

· Extracted technical indicators and time series data using NumPy library. 
· Used an exponential smoothing process to weight time series data appropriately.
· Implemented Random forest & neural networks to predict stock market prices movement, using Pandas and Keras libraries. 
· Validated the models using K-fold cross validation and Bootstrapping and compared the models for precision, recall and AUC 

Financial Time Series - GDP prediction using ARIMA models (Implemented using R).                           

· Developed ARIMA and multivariate regression models to forecast estimates of United States GDP, derived from its leading economic indicators. 
· Performed data exploratory analysis to extract the key features related to GDP using ggplot in R 
· Designed Feature engineering using stepwise regression and utilized different model selection criterion such as AIC, BIC etc to select the order of ARIMA model
· Back-tested and validated the model to check for accuracy and MSE measures and look for appropriate trends.

MISYS Financial Software                                                    	                                                                           Bangalore, India
Data Scientist									  	   October 2014- July 2017

The project was to build the Quantitative models for syndicated lending software product (Loan IQ) and financial risk software product (Fusion Risk) using Python and SQL.
                                  .                                                                                                        
· Involved in evaluating customer credit data and financial statements in order to determine the degree of risk involved in lending money.
· Designed and Validated Quantitative models for ‘EIR amortization method’ and ‘Impairments’ of financial assets
· Involved in designing and researching various credit and market risk scenarios on loans for calculation of ‘Effective Interest Rate’ and ‘Impairment Phases’
· Developed predictive solutions to support Loan IQ – Fusion Risk Integration using machine learning algorithms such 
as Linear Regression, Decision Trees, Gradient Boosting, Random Forest in Python.
· Advanced knowledge of statistical techniques in Sampling, Probability, Multivariate data analysis, PCA, and Time-series analysis using Python.
· Worked on data cleaning, data preparation, data visualization and feature engineering with Python, including NumPy, SciPy, Matplotlib and Pandas.
· Implemented Agile Methodologies, Scrum stories and sprints in a Python based environment, along with data analytics and Excel data extracts. 
· Designed complex SQL queries involving table joins using MS SQL SERVER.
· Used GIT as version control software to manage the source code and to keep track of changes to files which is fast and light weight system.
Environment: Python 2.x/3.x, (Scikit-Learn/Scipy/Numpy/Pandas/Matplotlib), Machine Learning algorithms (Random Forest, Gradient Boosting tree, Linear Regression, Time Series Analysis)



