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Background

• Finance and business development

• Computation capability

• Machine learning methods 

• Automatic algorithms in business scenarios



Santander customer transaction prediction 

• Is a customer satisfied?

• Will a customer buy this product?

• Can a customer pay this loan?

-> Will they make the transaction?

Binary classification problem



Data

200 features represent every customer

TrainSet:

200000 customers 200 features + 1 label

TestSet:

200000 customers 200 features -> predict



Data

Unbalanced data:

negative:positve 9:1 -> sample

Feature engineering :sum, min, max, mean, std, skew, kurt, med

Normalization



Model
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Result
• Single Model:

• Ensemble Model (Light GBM + SVM + Neural Network)

Algorithm Accuracy
Perceptron 0.732
Logistic Regression 0.773
Support Vector Machine 0.861
Light GBM 0.880
Neural Network 0.891

Ensemble Algorithm Accuracy
Logistic Regression 0.897
Neural Network 0.896



Discussion

• My Best Accuracy: 0.897

• Best Accuracy: 0.925

Problems:

Fake samples in train data



Thank you!


