
 

 

                                                      M V D Satya Swaroop 
     Stony Brook, New York · +1-917-702-0771 · swaroopmanchala9@gmai l .com · l inkedin.com/in/swaroopmanchala  · website · gi thub  
      Apply ing for Quanti tative Analyst, Quantitative Developer, Quantitative Researcher, Model Validation Analyst, Quanti tative  Trader.                                     

   Stony Brook University                                                                                            Stony Brook ,  New York            
    Masters of Science in Applied Mathematics                                                                                  Aug 2021  –  May  2023 
    Course Work: Probabil i ty  Theory, Linear Algebra, Stochastic Models, Statistics , Derivative pric ing, Portfol io Theory, Risk Management. 
   University of Texas at Austin           Hyderabad,  Ind i a 
    Post  Graduate Program in Machine Learning                                                                       Aug 2020 –  May 2021 
    Course  Work : EDA,  Regress i on ,  PCA,  K Means  C lus te ri ng,  Deep Neura l  Ne tworks ,  Convo lu ti ona l Neural  Ne tworks ,  LSTM.   
   Jawaharlal Nehru Institute of Engineering and Technology                                                        Hyderabad,  Ind i a  
    Bachelor  of  Technology in Computer Science                                                                Aug 2015  –  May  2019  
    Course  Work : A lgor i thms  and Data  St ruc tu res ,  DBMS,  Web deve lopment ,  b i g da ta  ana l y ti c s ,  Sys tem des ign ,  C l oud comput ing.  

  AlSafe                                                                                                                          Hyderabad, India           
   Machine Learning Engineer                                                                                                           Feb 2020 –  Aug 2021   

• Lead  as  a  team o f  s of tware  devel opers ,  des igned  a  web  appl ic at i on  bet a  us ing  f l as k  web  appl icat i on  fr amework  
leve rag ing Siamese  neural  network t o  a l l ow  on ly  uni que  users  to  maint ain  an  AlSa fe Account .   

• Ut i l i zed  f i r ebase  dat abase  t o  des i gn  a  key  val ue- based  s t or i ng  of  user  credent i a ls  and  implemented b i nar y  
search  al gor i thm to  spot  dupl icat e  user  i ds .  Devel oped  fr ont  end by  Html ,  bootst rap,  and  backend  i n pyt hon  
f lask  API’s .   

• Implemented authent icat ion  us ing anothe r  s oc i a l  network  p l at form API  and Twi l i o.   
• Mobi l i z ed web app l icat ion us i ng  Heroku  p l at form,  ach ieved 96% accuracy i n c l ass i fy i ng  users  us i ng t hei r  Face  

Id  and  Image.  
• Depl oyed  a  sc ene summar iz at i on  Aut o  Encoder  Decoder  Mode l  wi t h cust om divers i ty  l oss  funct i on,  min imized  

d ivers i ty  l oss  t o  t r ain  neural  ne twork  model  and  achi eved an accuracy  o f  85% for  summar i z ing  5-minute  
frames  i nt o 20 seconds  c l ips .   
 

  Deloitte                                                                                                                                Hyderabad, Ind ia  
   Analys t                                                                                                                           Jan 2019 –  Feb 2020  

• Implemented a f inanc ial  forecast ing solut ion for  a for tune 500 c l ient ,  leveraging Orac le EPBCS,  Azure data 
br icks  for  data s taging and predic t ive  forecast  generat ion us ing Machine  learning algor i thms.  Deployed and  
back tested models  to predict  sales  and expenses.  

• Extracted and t ransformed his tor ical  sales  data,  inventory  data from Orac le ERP system for  analys is ,  des igned 
and const ructed  data p ipe l ines us ing Azure data bricks  to ingest ,  c leanse and process  large volumes  of data.   

• Devised s tat is t ica l  models  and  algor i thms to  forecast  demand based  on  his tor ical  data and ident i f y  t rend,  
seasonal i ty,  and impact  of  promot ions  etc .  Val idated and f ine- tuned forecast ing models  us ing cross  val idat ion 
and evaluat ion metr ics ,  c reated dashboards  us ing Power  B I to  communicate  forecast ing  resul ts  and ins ights  to 
s takeholders  for  tak ing bus iness  dec is ions. 

• Coded Python API scr ipts  leverag ing Orac le  SaaS APIs  to automate workf l ow of a secur i ty  consul tant  such as  
ass igning data secur i ty  roles ,  des ign funct ional i ty  of roles  in both  development  and  product ion instances.  

 

• Skills: C++, Python, R, Java, SQL, HTML, Excel,  Web development, Machine learning, Option Pricing Models, Data       
structures and algorithms, Problem solving, Data visualization, Data preprocessing, REST API development, Microsoft 
Word, Communication skil ls, Leadership, Team Player. 

• Frameworks: Flask, NodeJS, Bootstrap, Git, Keras, Scikit-learn, Pandas, Numpy, Power BI, Spark, LibCurl, Boost, 
Seaborn.   

• Platforms: AWS EC2, S3, Firebase, Azure Databricks,  Azure Devops, Oracle ERP, Git, Microsoft office. 
• Certifications: Deep learning special ization, Algorithms and data structures specialization, Azure Databricks and Spark 

specialization. 
 

  C++ applicat ion to Analyze Earnings impact  on Stock Price Movement 
• Co-developed a C++ appl i cat ion to extract  earnings  and pr ice data for  Russel l  1000 stocks  and impact  on s tock 

pr ice.  Implemented a preprocess ing  module to ret r ieve and c lean  s tock pr ice from yahoo f inance us ing  L ibCur l .  
• Class i f ied  s tocks  into 3 groups  based on surpr ise  percentage of EPS.  Per formed random sampl ing  fr om each  

group of 30 s tocks  and computed excess  return wi th SPY as  benchmark.   
• Calculated  AAR for  each group and  deviat ion to compare impact  of EPS on s tock pr ice.   

  Portfo l io  Opt imizat ion and Stock price forecast ing  us ing LSTM.   
• Assessed s t ock r eturns  t o  ident i fy  opt ima l  a l l oc a t ion o f c api t a l  f or  a s tock por t fol i o  and  t rai ned a model  

us i ng  h is tor ica l  dat a  of  S&P  500 for  s elect ed  technol ogy s t ocks.  Used  Pandas  and Seaborn for  EDA  in  Python.  
• Generat ed  a  Random ass ignment  o f  weights  t o  por t fol i o  of  s t ocks ,  a l l oc ated  ideal  wei ght  by  leveragi ng  

ef f i c i ent  fr ont i er  cons i ders  s t ocks  wi th  highest  Sharpe  r at i o.  
• Ut i l i zed  the past  dat a of  por t fol io  wi t h s t at ic  op t ima l  weight  t o p red ic t  fut ure por t fol io  ret urns  appl y i ng 

l inear  regress ion  and  LSTM wi t h  82% and  89% ac curacy respect ively .   
  Option Pri c ing System 

• Appl i ed Boost ,  STL  l ibr ary  and  object-or iented pr inc ip les  t o  create an opt i on p r ic i ng  s ystem.  Appl i ed B lack  
Scholes  pr ic i ng  method  for  European opt ions,  developed funct i ons  to  c ompute  Greeks.   

• Emp loyed  a  numer ic al  method  pr ic i ng  wi t h  Monte -Car lo  and  f i n i te  d i f f erence  methods  for  pr ic ing  European  
Opt i ons.   
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