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TRAINING

TRAINING ON BIG DATA ANALYSIS

BIG Data now encompasses not only a large number of observations but also an
ever-expanding number of explanatory variables — popularly known as features —
necessitating new tools of analysis.

The objective of this programme is to impart training on Econometrics and Machine
Learning Techniques for analysing BIG data. The teaching would be a blend of
theory, real world applications, and projects using datasets from economics and
finance.

TRAINING OUTCOME

At the end of the training, the participants would be in a position to interpret,
compare and contrast the results arising from the alternative techniques and take
an informed view of their relative efficiency.
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COHORT

Number of On-Campus participants
Residential participants work on group projects

. \

Certificates For All Trophy For Medals For All
Winner + Runner Up

Participants must bring their own laptops and be present for the entire duration of the training.

W Click here to apply with an Application Fee of % 300/-

Screening Committee will review application submissions after 21" February, 2025
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https://docs.google.com/forms/d/e/1FAIpQLSc7fRBdfHxQXs8alOLsGPS-F2E3jZ-kKkM-vzQp_M7ywEAfLw/viewform

TRAINING

PEDAGOGY

K o
A Peep Into Big Data

e How BIG is BIG Data
Theory e Econometrics & ML- How are they
different & similar

\°HOW can you use BIG Data
L
4 )

Classification Models
Econometrics e Probit and Logit Models
MEthOdOIogy e Ordered Logit Models

e Unordered Logit Models

- .

@ L
machine Learning m Class Applications
Supervised TeChn'ques e How to estimate probability of credit
h a e Lasso, Ridge, Elastic Net card default
Machine e Decision Tree, Random Forest, and * How to estimate the probability of
Learning Support Vector Machines default on bank loans — the CMIE Model

e How to estimate subsequently the loss

&Ensemble, Bagging, Boosting \given default
o o

Econometrics And ML At Work

e Distribution of datasets and programmes
e Estimating the probability of default for the sample of listed companies using
o the Machine Learning Techniques using Stata
° Probit and Logit Models using Stata
e Comparing the relative performance of the Probit and Logit models and the
Machine Learning Techniques

Hands On
Sessions

Group Projects

CDS Dqta e Distribution of CDS - DMV trophies for
Maver ’.CI-(S winner & runner up

Competition * Medals for all

( CDS-DM V)(C) e Certificates for all
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FACULTY

PROFILE

Prof. Subrata Sarkar

Former Dean of Faculties
Indira Gandhi Institute of
Development Research, Mumbai

Affiliations

e Academic Council of the College of Supervisors (CoS) of the Reserve Bank of India
Technical Advisory Committee on Surveys of the Reserve Bank of India

Market Data Advisory Committee of the Securities and Exchange Board of India

Centre of Excellence in Corporate Governance of the National Stock Exchange
Research Action Committee of the Institute of Banking and Finance
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TRAINING PROGRAMME FEE

APPLICATIONS RECEIVED (Till 315t March)

T 15,000/-
-

RESIDENTIAL PARTICIPANT NON-RESIDENTIAL PARTICIPANT
X 7,900/- =X 2,900/-
? ?
Per Person Per Person !
(Includes Accommodation (Includes Lunch, Tea & Snacks) ] %.
on sharing basis, and Food) e
mre—y

(Under the aegis of Govt. of Kerala & ICSSR, Govt. of India)
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