Madras School of Economics
Post Graduate Teaching & Research in Economics & Finance

Post Graduate Diploma Programme in

Data Science and Financial
Engineering
A 9-MONTH PART-TIME (WEEKENDS) ONLINE
PROGRAMME TO ENHANCE YOUR ACADEMIC
COMPETENCIES AND JOB PROSPECTS.

OCTOBER 15, 2022 – JULY 15, 2023
MSE CAMPUS, KOTTURPURAM, CHENNAI 600 025

LAST DATE TO APPLY: OCTOBER 08, 2022

For over a couple of decades, MSE has been at the
forefront of economics and financial research in
South Asia. MSE has an impressive set of faculty
members working in a wide variety of areas. In our
quest to promote excellence and disseminate
knowledge, we are pleased to announce our P.G.
Diploma Programme in Data Science and
Financial Engineering for 2022-2023.

About the Programme
The 9-month programme provides a rigorous
hands-on training in analysing data and
formulating sophisticated analytical models. The
uniquely designed programme starts from the
foundational basics and culminates in cutting-edge
material and concepts. Experts from industry and
research labs further enrich the learning
experience by exposing the participants to
application-oriented themes.

Target Audience
The target audience for this programme will be
working professionals (with a bachelor’s degree) as
well as students pursuing their masters or doctoral
degrees in quantitative disciplines. Post graduate
industry interns interested in enhancing their skills
in data science or financial engineering are also
welcome to apply.

Programme Objectives
• To develop a strong foundation for interdisciplinary work.
• To combine course work from areas of
Management and Analytics.

Resource Persons
Dr. Shanmugam K. Rangasamy
Dr. Rakesh Nigam
Dr. Saumitra N. Bhaduri
Dr. T.P. Madhusoodanan
Dr. Ekta Selarka
Dr. Gautham Sekar

About MSE
Established in 1993, the Madras School of
Economics (MSE) is a leading (non-profit
and
non-Governmental)
academic
institution in the country under the
guidance and leadership of Dr. C.
Rangarajan (former Chairman of Economic
Advisory Council to former Prime Minister
and former Governor of RBI).
In our 27-year long existence, we have
established ourselves as a Centre of
Excellence in post graduate teaching and
research in economics, environment and
finance in the country. The Government of
Tamil Nadu enacted the MSE Act 2020 and
recognised MSE as an Institute of Special
Importance with degree granting power in
Economics, allied subjects and Management.
MSE offers five post graduate degree
programmes related to Economics / Finance
/ Environment. We also offer two-year, fulltime Post Graguate Diploma in Management
(PGDM) in (i) Finance and (ii) Research and
Business Analytics, with AICTE approval.
MSE has also started a B.A. (Hons.)
Programme in Economics from 2022-23.
As MSE adopts a quantitative, data driven
and analytical approach to problem solving,
these programmes attract students from all
over India who seek a top-class P.G. degree.
Students of these programmes are well
placed every year.
MSE has completed many research projects
funded by many prestigious national and
international agencies. MSE faculty publish
high quality research articles in various
national and international journals. Our
working papers, monographs, occasional
papers and dissemination papers, and more
details of MSE publications are available via
http://www.mse.ac.in.

Programme Contents
Term I (October to January)
(i)
(ii)
(iii)

Mathematics for AI and ML
Probability and Statistics
Programming

Tentative List of Electives
1. Deep and Reinforcement Learning

Term II (January to April)
(iv)
(v)
(vi)

Asset Pricing
Introduction to AI and ML
Cryptography and Security

2. Blockchain and Cryptocurrency
3. Data Science for Managers
4. Advanced Programming
5. Capstone Project

Term III (April to July)
(vii) Financial Econometrics
(viii) Financial Engineering
(ix) Elective

Important Information & Dates
Programme Coordinators: Prof. Rakesh Nigam & Dr. Gautham Sekar
Office Staff: Ms. Indira
Programme dates: October 15, 2022 – July 15, 2023
Last date to apply: October 08, 2022
Tuition fee: INR 1.8 lakhs
Classes: Online mode
For further details, please write to rakesh@mse.ac.in (Prof. Rakesh Nigam) or
gautham@mse.ac.in (Dr. Gautham Sekar) or indira@mse.ac.in (Ms. Indira).
Eligibility Criteria: Any degree with quantitative background. Selected
candidates will be notified through email within a week after receiving the
application.

Fee Structure: The tuition fee is INR 1.8 lakhs. The fee can be paid only through
online transfers using NEFT (details provided below). The tuition fee can either be
paid (i) in full by October 15, 2022; or (ii) in two installments of Rs. 1 lakh by
October 15, 2022, and the balance of Rs. 80,000 by February 28, 2023.

Candidates can also choose individual course(s). For each course selected, they
need to pay Rs. 20,000 before the commencement of classes for the course. Those
who successfully complete the full programme will get Diploma while those who
successfully complete individual courses will get course completion certificates.
How to Apply: Interested candidates should email the following details along with
a copy of their latest CV to rakesh@mse.ac.in and gautham@mse.ac.in (with a
copy to indira@mse.ac.in) on or before October 08, 2022.
1.
2.
3.
4.
5.
6.
7.
8.

Full name
Father’s / guardian’s name
Date of birth
Address, phone number and email address
Brief academic history (starting with Class 10)
Employment details, if applicable
Whether applying for the full programme or individual course(s)
Choice of individual course(s), if applicable

Selected candidates will be informed on October 10, 2022.

Fee Payment Details
NEFT Beneficiary Name: MADRAS SCHOOL OF ECONOMICS
Bank Name & Branch: Indian Overseas Bank, Gandhi Nagar-Chennai.
Bank Account Number: 163501000002345
IFSC Code: IOBA0001635
MICR Code: 600020120
While making the online fund transfer, please mention <your name> DSFE FEE
(e.g., Ram DSFE FEE) in the transaction remarks field. After making the online
fund transfer, please make sure to email a scan copy of the payment
confirmation on or before October 15, 2022, to shanmugam@mse.ac.in
(Prof. Shanmugam, Director, Madras School of Economics) and
rakesh@mse.ac.in.

