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• Boston-based Data Science, Quant Finance 
and Machine Learning AI Risk Advisory

• Specialties include Algorithmic audits, Model 
Risk Management and AI project enablement

• Training programs for more than 1000 
students in Quantitative methods, Data 
Science, Machine Learning and AI Risk 
Management

• Building QuSandbox, a platform for AI and 
Machine Learning Governance and Risk 
Management

• Associate Member of the LFAI since 2021

QuantUniversity
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• Algorithmic auditing is a structured process conducted internally or 
by a qualified independent third party that involves:
▫ Verifying and/or validating the working of the algorithm along with the 

data, model, environment, process, contextual to the use-cases in 
which the algorithm is intended to be used.
▫ Identifying issues that are clearly articulated and scoped for the 

algorithm. Criteria could include: 
� Bias, fairness, discrimination, explainability, interpretability etc.

▫ Documenting the understanding of the algorithm’s behavior, uses, 
performance as observed and evaluated by a qualified individual.
▫ Recommending mitigation, control and elimination of noted risks.

Algorithmic Auditing
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A Machine Learning Audit
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Considerations with auditing and benchmarking models

Blackbox vs Whitebox Surrogate models

Enterprise vs Open-
source benchmarking
•Model in Python vs 

MATLAB

Benchmarking 
against a reference 

model

Different versions
•(v1.2 vs v1.3) Performance & 

Scalability testing API behaviors
Stress testing, 

Scenario Analysis and 
What-if testing
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Speaker bio

• AI advisory focused on AI Risk, Governance 
and enablement

• Prior Experience at MathWorks, Citigroup 
and Endeca and 25+ financial services and 
energy customers.

• Columnist for the Wilmott Magazine
• Author of forthcoming book 

“Pragmatic AI and ML in Finance”
• Teaches AI/ML and Fintech Related topics in 

the MS and MBA programs at Northeastern 
University, Boston

• Reviewer: Journal of Asset Management

Sri Krishnamurthy
Founder and CEO
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