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Summary

I am a highly competent Data Scientist who uses passion for mathematics and problem solving in real world scenarios, to obtain meaningful results. I also have excellent coding skills in C++, Java, Python and R, with experience of OO design, multi-threading programming combined with strong analytical, design and problem solving skills.

I have a proven track of highly successful development projects with extensive experience in designing, programming and testing back-end applications with large scale data analysis.

I am able to communicate effectively at all levels and able to work on my own initiative or within a group environment.

Key skills

-I am a skilled programmer in the following languages including but not limited to R, Java, C++, Python, Scala, Ruby, PHP and Javascript. Also adept with machine learning techniques, concepts and algorithms. I have always had a passion for programming and solving problems

and as such have 8 plus years of experience with C++ and 5 years with Python and R. -Excellent understanding of ETL design principles and processes.

-I speak 4 languages fluently, English, Bengali, Hindi and Urdu.

-Strong data analysis skills and knowledge. Working knowledge of R, SAS and Hadoop 
-Keen interest and experience with penetration testing techniques and vulnerability

assessment.

Experience

BlackRock

VP Data Scientist – Scientific Active Equity Team.


              2017-Present
Data Scientist
2015 – 2016
Data Analyst and Engineering Specialist - BlackRock’s Financial Market Advisory (FMA) (2013 – 2015).

Responsibilities in both roles include:
· Onboard client and other data onto BlackRock systems using a variety of tools and applications, including “Big Data” techniques (MongoDB, Hadoop, Spark)

· Provide data study support for model and analytical development components of FMA projects across the globe
· Research and development into new machine learning techniques, for use in business strategies, i.e. use of recurrent nets for sentiment analysis with unstructured and alternative data.
· Develop and implement scalable solutions for aggregation and delivery of project results, customized to specific client requirements, including development of dynamic output (e.g. standalone calculators)
· Provide data analysis, visualization and related support for business development, lead qualification, strategic product development (e.g. Using R or python on time series to fit ARIMA models, or performing statistical analysis, such as regression analysis on other datasets or financial data, and creating predictive models/forecasts)
· Collaborate with the BlackRock Solutions’ Financial Modelling Group and Portfolio Analytics

Group teams and other related areas at BlackRock on data analysis and engineering best practices and approaches

· Creating Quality Control Reports and exception workflows for security master data, Pricing Data and Economy Data.

· Create front-end tools for clients to provide data modelling assumptions and periodic certification.

· Create an even-driven data pipeline that reduces system and manual hops between the raw data and the end-product

· Design, code and automate data quality checks, metrics, standards and guidelines

· Design, build and maintain pricing/security setup loaders

· Work across multiple teams in high visibility roles and own the solution end-to-end

· Lead a team of up 5 data scientists and engineers in project development

· Engaging with stakeholders to explain projects and timeframes, underlying principles.

· Creation and overseeing full life cycle of recurrent net sentiment analysis project, from conceptualisation, development and training to implementation, for investment research purposes.

· Use of models such as Linear Regression, Gaussian Mixture Models, XGBoost, Adaboost and deep learning among others for research purposes.

Highlights

1) Helping design and implementing big data analytics platforms for processing data, using and not limited to Hadoop, Spark, Hive, Kafka.
2) Loading aggregate data into relational databases for analysis, dash boarding and reporting, which allowed my team to enjoy increased efficiency and greater insight.

3) Optimising statistical models and machine learning algorithms (using R and python with Scikit-learn) to generate better than predicted results.

4) Development and engineering of the "Aladdin" trading system, a low latency, high volume, concurrent and fault tolerant distributed system, using Java.
5) Mentoring graduates and new team members, helping to increase effectiveness within BlackRock's big data teams.

Education

· Physics with Finance (BSc) – Queen Mary University of London. (2.1) (2012)
· Theoretical Physics (MSc) - Queen Mary University of London. (Distinction) (2013)
