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PROFILE 

Financial Data Scientist with advanced degree in statistics (concentrations in machine learning and econometrics) and 
software engineering experience.  Results-oriented with the ability to scope client use-cases and guide a product from the 
whiteboard to a scalable, machine learning application. 

TECHNICAL PROFICIENCIES
Econometrics: panel regression, time series regression, causal inference, state space, dynamic factor 
Machine Learning: decision trees, clustering, dimension reduction, sparse regression, neural networks  
Natural Language Processing: topic modeling, vector space methods, LSTM, tries  
Bayesian Statistics: MCMC, sparse regression, multilevel hierarchical modeling, stochastic simulation 
Optimization: unconstrained (convex, nonlinear), constrained (linear, integer, network flow) 
Software Engineering:  
■ By years of use: R (5), Python (2), Java (4), C/C++ (2), Scala (1), Matlab (1), SAS (2), Stata (2), Perl (2), Bash/Csh (5) 
■ Development Environment: JetBrains (IntelliJ, CLion, PyCharm), Git/Gitlab, Artifactory, CRAN, PyPI 
■ Distributed Systems & APIs: Hadoop (Java API, Hive, Pig, HDFS), Spark, Cassandra, CUDA C, TensorFlow 
■ Platforms: Ubuntu, RHEL, Windows 

EDUCATION
Georgetown University Washington, DC  
Master of Science (MS) | Mathematics & Statistics  Jan 2013 – Dec 2015 

Indiana University Bloomington, IN  
Bachelor of Arts (BA) | Economics, Mathematics, Russian Language & Literature Aug 2008 - Aug 2011 
Triple major completed in 3 years 

Taylor University Fort Wayne, IN  
Computer Information Systems Aug 2003 - May 2005 
Studied object-oriented Java programming, data structures, and algorithms 

PUBLICATIONS
J. Oldfather, S. Gissler, D. Ruffino FEDS Notes 
Network Complexity and Resolvability of G-SIBs July 2016

S. Gissler, J. Oldfather, D. Ruffino Journal of Monetary Economics 
Lending on Hold: Regulatory Uncertainty and Bank Lending Standards June 2016 

EXPERIENCE 
Federal Reserve, Board of Governors Washington, DC  
Current Macroeconomic Conditions (CMC) Nov 2016 – Present  
Financial Data Scientist 
Responsibilities include developing machine learning infrastructure and algorithms for forecasting macroeconomic 
conditions from high dimensional datasets composed of millions of real-time and historical financial time series. 

■ Designed and developed novel persistent time series data structure.   
Enables the storage of 25TB of time series vintages while maintaining sub-millisecond retrieval and replaces 1980s data 
infrastructure based on FAME time series database. (Java, JNA, C, PostgreSQL) 

■ Designed and Developed REST API for testing and deploying forecasting models.  
The API negotiates batch submissions to a 50 node cluster, making it possible to build and benchmark models from a web 
UI and trace errors back to the exact system, job, and model configuration that launched each model. (Python, R, Matlab) 

Systemic Financial Institutions and Markets (SFM) Sep 2013 – Present  
Financial Data Scientist 
Responsibilities include supporting the data science, software, and data infrastructure needs of Board policy and academic 
research in the areas of systemic risk, complexity, and liquidity.  

■ Published in Top 10 finance journal using natural language processing and causal inference.  
Research included surveying NLP literature to develop a measure of sentiment expressing uncertainty. (R, Python) 

■ Designed and developed entity resolution algorithm for scoring input to a knowledge graph.  
Designed with scalability and generality in mind, this package is now used by research assistants to link companies across 
datasets without common identifiers—a task previously custom-coded for each project. (Python, Cayley) 

https://www.federalreserve.gov/econresdata/notes/feds-notes/2016/bank-complexity-is-size-everything-20160715.html
http://dx.doi.org/10.1016/j.jmoneco.2016.03.011
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■ Independently developed a network analysis approach to systemic risk surveillance.  
Originally published on federalreserve.gov, this methodology is now regularly featured in the confidential Quantitative 
Surveillance report presented to executives as the Federal Reserve. (Python, R, Gephi) 

■ Conduct stochastic simulations using both Bayesian and agent-based approaches.  
Simulations for various projects including sampling networks of trade counterparties to replicate actual risk exposures in 
data, and simulating tick-level market data to test alternative research hypothesis. (R, Python, C++) 

■ Designed and led multiple courses in R, Python, Hadoop, and Spark. 
Lectured for a graduate-level econometrics course taught in R and hosted at the Federal Reserve Board for Howard 
University students, as well as for other internal professional development courses. (R, Python, HDFS, Hive, Pig, Spark) 

■ Developed Hive connector for Stata.  
Designed to allow PhD Economists with little technical training to take advantage of big data technology.  (Java, Hive, Stata) 

Financial Studies (FIN) May 2012– Sep 2013 
Research Assistant (1 yr) & Senior Research Assistant (3 mo) 
Responsibilities included supporting academic research and training junior research assistants.  
■ Project management and data engineering for policy and academic research.  

Results included 5 publications in Top 10 economics journals. (R, Stata, SAS, SQL) 
■ Data analysis to scope feasibility of research questions  

Processed data (cleaning, joining, reshaping, outlier detection) and performed econometric analysis (advanced regression 
techniques) to give recommendations on the feasibility of a portfolio of research question. (R, Stata, SAS, SQL) 

■ Prepared briefings for executive stakeholders, Governors Stein and Powell.   
Ensured accuracy of data analysis and clarity of visual presentation. (R, SAS, LaTeX, Word) 

Reusser Design Roanoke, IN  
Software Engineer  May 2006 – Jul 2010 
Responsible for the full product life-cycle for 40+ web sites  as well as client-facing  
training and support. 

https://www.federalreserve.gov/econresdata/notes/feds-notes/2016/bank-complexity-is-size-everything-20160715.html

