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Program Overview 
 

In line with VESIM ideology of providing students’ cutting-edge knowledge and advanced 

learning skills, the institute offers a unique two-year, full-time Post Graduate Program in 

Management (PGDM) focused on Business Analytics.  

 

The course is designed keeping in mind the industry’s requirements in the emerging 

businesses scenario where corporate are using big data and big data analytics to gain a 

competitive edge over competitors. The course covers four specializations: Business 

Analytics, Banking & Finance, Marketing and Human Resource Management. It will enable 

students to develop a deeper understanding of their chosen field by using Big Data and Big 

Data Analytics. Also, it will help to sharpen their ability in decision making on critical 

management, and policy issues.  

 

VESIM has specially established Big Data/Business Analytics - Center of Excellence, where 

students are trained on the latest technologies of Data Analytics such as the SAS platform, 

Hadoop, R programming & Python and generating innovative ideas that may be hidden 

within the data. 

 

Pedagogy 

 

At VESIM, we emphasize on honing leadership skills, and cultivating analytical thinking 

qualities in students. We live by the philosophy of “Learning by Doing”.  

 

The course modules are delivered through various impact-building teaching methods such as 

Lectures, Role Play, Case Study Discussions, Field work, Workshops, Counselling Sessions, 

Educational and Informative Videos. In addition to that, students are encouraged to 

complete Assignments, participate in Quizzes, Tests, Live Projects, Presentations, and 

Simulations, and academic and extra-curricular activities. We regularly organize Industrial 

Visits, Summer Internship Projects, Management Internship Program, and industry specific 

skills and training & development sessions. 

 

Design of the Syllabus 

¶ Six Trimesters covering thirty-six courses with a total of 108 Credits. 

¶ Choice of specialized Analytics subjects in the chosen stream.  

¶ Foundation Course at the beginning of the Program. 

¶ Eight Week Summer Internship Program 

¶ Twelve week Management Internship Program. 

¶ Two week Yuva For Seva – A Community Initiative Program 
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Foundation Course 

The Foundation Courses have been developed to help the students gain a strong 

foundation for the highly specialized professional courses that they will take up during 

their trimesters. Students in the Post Graduate Management Program come from 

various backgrounds like engineering, commerce, science, arts etc. They may not 

have had exposure to cross domain subjects during their under-graduate studies. The 

purpose behind the Foundation Course is to bring the students from different fields on 

one common base and ensure that each one of them can learn the on-coming subjects 

with full understanding. 

The Foundation Course is common and compulsory to all students irrespective of their 

choice of specialization and their undergraduate subjects. Each subject consists of 21 

hours of teaching/learning. There is an assessment at the end of the course.  

 

The subjects taught as part of the Foundation Course are as follows: 

 

Sr. No Banking & Finance Credits 

 
Foundation  Course  

1 Applied Economics 2 

2 Business Communication 2 

3 Basic and Advanced Excel 2 

4 Basics of Finance 2 

5 Perspective Management 2 

6 Organizational Behavior 2 

 Total Credits 12 
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PGDM Specialization in Banking & Finance 
 

¶ Finance has remained the most important choice of the management students all 

over the world due to its significance in everyone’s life, and as a tool for measuring 

the economic growth of any country and the organization. 

¶ In today's ever-changing business environment, financial executives are exploring 

ways in which the financial function can bring greater value to their organizations.  

¶ The evolution of financial analytics has been driven by the emergence of new 

business models, the changing role of the traditional finance department, 

modifications to business processes, and advances in technology. 

¶ Keeping this aspect in mind and the necessity to educate and produce proficient 

and knowledgeable professionals in the area of finance, specialization of banking & 

finance has been set up.  

¶ This specialization area provides domain knowledge not only in the area of finance 

but covers analytics extensively. 

 

 
Contributions By:  
 

V Dr. Satish Modh, Director VESIM 

V Dr. Sandeep Bhardwaj, Dean Academics, VESIM 

V Dr. Sachin Deshmukh, Dean PGDM, VESIM 

V Dr. Charu Banga, Area Chairperson (Finance), VESIM 

V Faculties of VESIM 
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Course Structure Banking & Finance 
 
Trimester I  

 

   Number 
Trimester Sr. No Name of Subject credits 

I 1 Marketing Management  3 

I 2 Financial Accounting 3 

I 3 Business Statistics * 3 

I 4 Base SAS Programming Essentials 3 

I 5 Data Integration Techniques 3 

I 6 Introduction to Big Data and Business Analytics 3 

I  Total Credits 18 
 
Additionally  
* Enterprise Guide (Tutorial ) for 20 hours 
 

Trimester II  

 
 

   Number 
Trimester Sr. No Name of Subject credits 

II 1 Financial Management 3 

II 2 International Business 3 

II 3 Data Mining with Eminer 3 

II 4 Base Programming DMT 3 

II 5 Financial Markets, Institutions & Products 3 

II 6 Analysis of Financial Statements 3 

II  Total Credits 18 

 
  
Trimester III  

Trimester   Name of Subject Number credits 

III 1 Cost & Management Accounting 3 

III 2 Derivative Product & Strategy 3 

III 3 Security Analysis & Portfolio Management 3 

III 4 Corporate Valuation 3 

  Elective Group 1 

III 5 Forecasting Techniques 3 

III 6 Macro + Stat I + Stat II 3 

  Elective Group 2 

III 5 Banking Operations Management 3 

III 6 Financial Services 3 

 
  Total Credits 18 

  
 

Internship         Credits 
Summer Internship Project (SIP)          4 
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Trimester IV  

    
    

   Number 
Trimester Sr. No Name of Subject credits 

IV 1 Strategic Management 3 

IV 2 International Finance 3 

IV 3 Merger, Acquisition & Corporate Restructuring 3 

IV 4 Wealth Management 3 
  Students can opt for any one of the following  

  group  

IV  (Elective Group 1)  

IV 5 Visual Analytics 3 

  Multivariate Statistical Analysis for  

IV 6 Understanding Complex Data 3 

IV  (Elective Group 2)  

IV 5 Credit & NPA Management 3 

IV 6 Advanced Fixed Income Analytics 3 

  Total Credits  18 

  
 
  

 

 

 
Trimester V 
 

   Number 
Trimester Sr. No Name of Subject credits 

V 1 Ethical Management & Corporate Governance 3 

V 2 Legal Aspects of Business & Taxation 3 

V 3 Treasury Management 3 

V 4 Financial Risk Management 3 

V 5 Financial Modelling Using Excel 3 

V 6 Financial Risk Modelling Using Excel 3 

V  Total Credits 18 
 

 

 

 
Trimester VI  
 

Twelve weeks Management Internship Program 
  
 

Internship            Credits 
Management Internship Program              6 
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PGDM PROGRAM AT A GLANCE 
 

 

Sr. No 
Trimester / 
Foundation 

No of  Hours 

Credits 
Total 
Marks 

Remark 
Contact 
Hours 

Tutorial Internship 

1 Foundation 120 
  

12 300 
 

2 Trimester I 180 20 
 

18 600 
Tutorial 
NO EXAM 

3 Trimester II 180 
  

18 600 
 

4 Trimester III 180 
  

18 600 
 

 
SIP ( 8 weeks ) 

  
200 4 100 

 

5 Trimester IV 180 
  

18 600 
 

6 Trimester V 180 
  

18 600 
 

7 
Trimester VI 
(MIP) (12 
Weeks) 

  
300 6 200 

 

TOTAL 1020 20 500 112 3600 
 

 
* 10 contact hours = 1 credit 
 

** 50 Internship hours = 1 credit
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Trimester I    

P110001 Marketing Management 

Evaluation Scheme Marks 

External Exam 50 

Internal Evaluatio n 50 

Total Marks  100 

Sr. No 

Name of Chapter 

Number 

of sessions 

of 90 

minutes 

each 

1 Understanding the Basics:  1 

 Concept of Need, Want and Demand  
 

 Concept of Product and Brand  
 

 Business Environment in India  
 

2 Introduction to Marketing concept  1 

 Evolution of marketing & Customer orientation 

 3 Marketing Environment and Evaluation of Market opportunities  1 

4 Market research & Marketing Information Systems and Demand 

forecasting and Market potential analysis  2 

5 Consumer buying process & Organizational buying behaviour  2 

6 Pillars of Marketing - Market segmentation, Target marketing Positioning 

& Differentiation  2 

7 Marketing Mix and Product decisions ï Product Life cycle  1 

8 New Product development process  2 

9 Distribution decisions ï Logistics & Channel decisions  2 

10 Promotion decisions ï Integrated Marketing communications concept, 

communication tools  2 

11 Personal selling & Sales management  1 

12 Pricing decisions  1 

13 Case Studies and Presentations  2 
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Books & Reference 

Text Book 

1. Marketing Management: A South Asian Perspective, 14/e Pearson Publication 2013 

References  

1. Basic Marketing,13th edition, Perrault and McCarthy McGraw Hill Irwin 2010 

2. Marketing management ï Indian context Dr.Rajan Saxena Tata McGraw Hill 2010 

3. Marketing Management ï Ramaswamy & Namkumari  

4. R. L. Varshuey & S.L.Gupta: Marketing Management An Indian Perspective (Sultan 

Chand)  

5. Adrich Palmer: Introduction to Marketing (Oxford)  

6. Marketing ï Asian Edition ï Paul Baines, Chris Fill, Kelly Page and Piyush K.Sinha ï 

Oxford Publications  

7. Marketing Management ï Tejashree Patankar ï International Book House Ltd  

8. Marketing Management ï Rajendra P Maheshwari & Lokesh Jindal ï International 

Book House Ltd  

9. Marketing Management ï Peter ï McGraw Hill Publications 
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Trimester I     

P210002 Financial Accounting   

Evaluation Scheme Marks    

External Exam 50   

Internal Evaluation  50   

Total Marks  100   

    Number 

    of 

    sessions 

    of 90 

    minutes 

Sr. No  Name of Chapter each 

1 Introduction to Accounting 1 

 Concept and necessity of Accounting  
   

 An Overview of Income Statement and Balance Sheet.  
   

2 Introduction and Meaning of GAAP 2 

 Concepts of Accounting  
   

 Impact of Accounting  
   

 Concepts on Income Statement and Balance Sheet.  
   

3 Accounting Mechanics 2 

 Process leading to preparation of Trial Balance and Financial Statements  
   

 Preparation of Financial Statements with Adjustment Entries.  
   

4 Revenue Recognition and Measurement 3 

 Capital and Revenue Items  
   

 Treatment of R & D Expenses  
   

 Preproduction Cost  
   

 Deferred Revenue Expenditure etc.  
   

5 Fixed Assets and Depreciation Accounting 2 

 Evaluation and Accounting of Inventory.  
   

6 Preparation and Complete Understanding of Corporate Financial Statements 2 

 Tô Form and Vertical Form of Financial Statements.  
   

7 Important Accounting Standards. 1 

8 Corporate Financial Reporting ï Analysis of Interpretation thereof with  
 reference to Ratio Analysis. Fund Flow, Cash Flow. 3 
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  Number 

  of 

  sessions 

  of 90 

  minutes 

Sr. No Name of Chapter each 

 Corporate Accounting  
   

9 Inflation Accounting & Ethical Issue in Accounting 1 

10 Case Studies & Presentations 3 

 Total 20 
 

 

Books & Reference text: 
 

Text Books 
 

1. Financial Accounting: Text & Case: Deardon & Bhattacharya Vikas Publication 

1976 
 

References 
 
2. Financial Accounting for Managers ï T.P.Ghosh Taxmann Publication 2009 
 
3. Financial Accounting ï Reporting & Analysis ï Stice & Diamond South West Thomson 

Learning 2003 
 
4. Financial Accounting: R.Narayanaswamy PHI Publication 2014 
 
5. Full Text of Indian Accounting standard ï Taxman Publication 
 
6. Financial Accounting for Management ï Paresh Shah ï Oxford Publications 
 
7. Financial Accounting ï Bhushan Kumar Goyal & H.N Tiwari ï International Book House 

Ltd 
 
8. Accounting & Financial Analysis ï Dr Santosh Singhal ï International Book House Ltd 
 
9. Financial Accounting ï Libby ï McGraw Hill Publications 
 
10. Financial Accounting ï Mukherjee & Hanif ï Financial Accounting 
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Trimester I      
     

P710001 
Business   

Statistics* 
  

    

Evaluation Scheme  Marks   
      

External Exam  50   
      

Internal Evaluation   50   
      

Total Marks   100   
      

     Number of 

     sessions of 

     90 minutes 

Sr. No  Name of Chapter each 

1 Basic statistical concepts, types of data, data summarization 
1  of data, frequency distribution, 

   

2 Measures of Central Tendency 2 
   

3 Measures of Dispersion, Relative Dispersion, 2 
     

4 Skewness & Kurtosis   1 
   

5 

Elementary Probability Theory Relative Frequency Approach, Axiomatic 
Approach Subjective Probability, Marginal & Conditional Probability, 

Independence/Dependence of Events Bayes' Theorem Chebyseheff's 

Lemma 3 

6 

Elementary Statistical Distributions Binomial, Poisson, Hyper geometric 

Negative Exponential, Normal, Uniform 3 

7 

Sampling distributions Sampling distributions 

For Mean, Proportion, Variance From Random Samples, Standard 

Normal, Student's; Chi-Square, And Variance ratio (F) Distribution 3 

8 

Statistical Estimation, 

Point & Interval estimation Confidence Interval for Mean, Proportion & 

Variance  1 

9 

Test of Hypothesis 

Tests for specified values of Mean, Proportion & Standard Deviation, 

Testing equality of two Means, Proportion & Standard Deviation 3 

10 

Analysis of Variance, One-way & Two-way Classification (for Equal 

Class) 2 

11 Simple Correlation & Multiple Correlation 2 

12 Regression & Multiple Regression 2 
     

13 Time Series Analysis   2 
   

14 Elements of Integration & Differentiation 1 
   

15 Elements of Determinants 1 
   

16 Elements of Matrix algebra 1 
   

 Total    30 
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Books & Reference 
 

Text Book 
 

1. Fundamentals of Statistics by S.C. Gupta Himalaya Publication 2012 
 

References 
 

1. Statistics for Management ï Richard L Levin Prentice Hall Publication 1983 
 
2. Statistics a fresh approach ï D.H.Sanders 
 
3. Statistics concepts & applications ï H.C.Schefler 
 
4. Practical Business Statistics ï Andrew F. Siegel 
 
5. Statistics for Business with Computer applications ï Edward Minieka & Z.D.Kurzeja 
 
6. Basic Statistics for Business & Economics ï Mason, Marehas 
 
7. An Introduction to statistical methods ï C. B. Gupta & Vyay Gupta (Vikas) 
 
8. R.S. Bhardway: Business Statistics(Excel Books) 
 
9. Sharma : Business Statistics (Pearson) 
 
10. Beri: Statistics for Management (TMH) 
 
11. Business Statistics ï Dr S.K Khandelwal ï International Book House Ltd 
 
12. Business Statistics ï An Applied Orientation ï P.K Vishwanathan ï Pearson Publications
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Trimester I     
  Base SAS   

P710002  Programming   

 Essentials   

Evaluation    

Scheme  Mark s   

External Exam 50   

Internal      

Evaluation 50   

Total Marks  100   

    Number of 

    sessions of 

    90 minutes 

Sr. No  Name of Chapter each 

1 Introduction 1 
   

 course logistics  
   

 overview of Foundation SAS  
   

 Getting Started with SAS  
   

 introduction to SAS programs  
   

 submitting a SAS program  
   

2 Working with SAS Syntax 1 
   

 mastering fundamental concepts  
   

 diagnosing and correcting syntax errors  
   

3 Getting Familiar with SAS Data Sets 1 

 examining descriptor and data portions  
   

 accessing SAS data libraries  
   

 accessing relational databases (self-study) 1 

4 Reading SAS Data Sets  
   

 introduction to reading data  
   

 using SAS data as input  
   

 subsetting observations and variables  
   

 adding permanent attributes  
   

5 Reading Excel Worksheets 1 

 using Excel data as input  
   

 doing more with Excel worksheets (self-study)  
   

6 Reading Delimited Raw Data Files 1 

 using standard delimited data as input  
   

 using nonstandard delimited data as input  
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  Number 

  of 

  sessions 

  of 90 

  minutes 

Sr. No Name of Chapter 
each 

 

7 Validating and Cleaning Data 1 

 introduction to validating and cleaning data  

 examining data errors when reading raw data files  

 validating data with the PRINT and FREQ procedures  

 validating data with the MEANS and UNIVARIATE procedures  

 cleaning invalid data  
   

8 Manipulating Data 1 

 creating variables  

 creating variables conditionally  

 subsetting observations  
   

9 Combining SAS Data Sets 1 

 introduction to combining data sets  

 appending a data set (self-study)  

 concatenating data sets  

 merging data sets one-to-one  

 merging data sets one-to-many  

 merging data sets with nonmatches  
   

10 Enhancing Reports 1 

 using global statements  

 adding labels and formats  

 creating user-defined formats  

 subsetting and grouping observations  

 directing output to external files  
   

11 Producing Summary Reports 1 

 using the FREQ procedure  

 using the MEANS procedure  

 using the TABULATE procedure (self-study)  
   

12 Introduction to Graphics Using SAS/GRAPH (Self-Study) 1 

 creating bar and pie charts  

 creating plots  

 enhancing output  
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  Number 

  of 

Sr. No Name of Chapter 
sessions 

of 90   

  minutes 

  each 
   

13 Introduction 1 

 review of SAS basics  

 review of DATA step processing  

 review of displaying SAS data sets  

 working with existing SAS data sets  
   

 

 

Books & References 
 

Text Books 
 

SAS Black Book for Programming by Wiley Publications 2007 
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Trimester I     
     

P710003 
Data Integration   

Techniques   
    
     

Evaluation 
Marks  

  

Scheme 
   

    

External Exam 50   
     

Internal   
50 

  

Evaluation 
  

   

Total Marks  100   
     

    Number of 

Sr. No 
 

Name of Chapter 
sessions of 

 
90 minutes     

    each 
   

1 Introduction to the platform for SAS Business Analytics and SAS  

 Data Integration Studio 2 

 exploring the platform for SAS Business Analytics  

 working with SAS Data Integration Studio  

 introduction to change management  
   

2 Introduction to Course Data and Course Scenario 2 

 explaining the course data  

 explaining how to define target data  

 introduction to the course scenario  
   

3 Creating Metadata for Source Data 2 

 setting up the environment  

 registering source data  
   

4 Creating Metadata for Target Tables  

 registering target tables 2 

 importing metadata  
   

5 Creating Metadata for Jobs 3 

 creating jobs  

 exploring functionality of Job Editor  

 submitting jobs to create target tables  

 specify how to document jobs  

 recording job performance statistics  

 chaining job flows  
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  Number of 

  sessions of 90 

Sr. No Name of Chapter minutes each 

6 Working with Transformations  3 

 working with the extract transformation  

 working with the data validation transformation  

 working with the apply lookup standardization transformation  

 working with the sort transformation  

 working with the append transformation  

 working with an analysis transformation  

 working with the transpose transformation  

 working with the transformation generator wizard  

 working with the user-written code transformation  

 working with the loop transformations  

 using XML writer and file transfer  

 working with new SAS Data Integration Studio transformations  

 working with status handling  
   

7 Defining Table Relationships 2 

 reviewing the data model  

 defining integrity constraints  

 defining keys and indexes  

 exploring various load techniques  

 Working with Slowly Changing Dimensions  

 defining slowly changing dimensions  

 working with SCD Type 2 loader transformation  

 working with the lookup transformation  
   

8 Working with Transformations  2 

 working with the transformation generator wizard  

 Implementing Data Quality Techniques (Self-Study)  

 creating and applying match codes  

 building and applying standardization schemes  

 apply the DataFlux IS Job and DataFlux IS Service transformations  
   

9 Deployinging Jobs 1 

 specify how to deploy jobs for batch scheduling  

 specify how to deploy jobs as stored processes  

 specify how to deploy jobs for web services  
   

10 Maintaining and Administering SAS Data Integration Studio 1 

 establishing project repositories for change management  

 working with impact analysis  

 moving metadata  

 enabling status handling  

 setting up the SAS Data Quality Server software  
   

 Total 20 



 

20 
 

Books & References 

 

Text Book 
 

1. Data Integration Techniques SAS Publication 2014 
 

References 
 
2. Principles of Data Integration, by AnHai Doan, Alon Halevy Zachary Ives, Elsevier Publication 2012 
 
3. Managing Data in Motion: Data Integration Best Practice Techniques and Technologies April Reeve 

 

 

 

 

 

 
  

 

http://www.amazon.com/AnHai-Doan/e/B007LCKMU8/ref=dp_byline_cont_book_1
http://www.amazon.com/AnHai-Doan/e/B007LCKMU8/ref=dp_byline_cont_book_1
http://www.amazon.com/Zachary-Ives/e/B00A9LH2H4/ref=dp_byline_cont_book_3
http://www.amazon.com/April-Reeve/e/B00BQK8QRC/ref=dp_byline_cont_book_1
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Trimester I     
     

  Introduction to    

P710004 
Big Data &   

Business 
  

    

  Analytics   
     

Evaluation Scheme Marks   
     

External Exam 50   
     

Internal Evaluation  50   
     

Practical  50   
     

Total Marks  150   
     

    Number 

    of 

Sr. No 
 

Name of Chapter 
sessions 

 
of 90     

    minutes 

    each 
     

1 
Introduction to Business Analytics Business Data Overview: Sources & 

 
 

1  
Uses of Big Data   

   

2 Competing on Analytics in todayôs Business 1 
   

 Landscape. Assessing the Analytical  
   

 Competency of a Business Enterprise  
   

3 Data Warehouse Modeling: OLAP and 1 
   

 Reporting. Data Cube Technology  
   

4 How Businesses can utilize their Data: 1 
   

 Overview on Data Mining Techniques Quiz 2  
   

5 Introduction to Web Analytics ï Part I : Web 1 
   

 Data and Analysis of Online Behaviors,  
   

 Web Analytic Tracking Tools: Google Analytics  
   

6 Introduction to Web Analytics ï Part II 1 
   

 Web Analytic Applications, Analytical Methods & Tools for website  
 Effectiveness Testing - Google Optimizer  
   

7 Understanding MapReduce 2 

 Writing MapReduce programs  

 MapReduce Types & Formats  
   

8 Hadoop Distributed File System 2 

9 Hadoop I/O   1 

10 Developing a MapReduce Application 1 



 

22 
 

  Number 

  of 

Sr. No Name of Chapter 
sessions 

of 90   

  minutes 

  each 
   

11 How MapReduce works 1 

12 Setting up a Hadoop Cluster 1 

13 Administering Hadoop 1 

14 Pig 1 

15 Hive 1 

16 HBase 1 

17 Zookeeper 1 

18 Sqoop 1 

 Total 20 
 

 

Books & References 
 

Text Book 
 

1. Analytics in Big Data World: The Essential Guide to Data Science 7 & Its Application By 

Bart Baesens ISBN 978-1-118-89270-1 John Wiley & Sons Publication 2014 

 

References 

 

2. Big Data Analytics: Turning Big Data into Big Money By Frank Ohlhorst ISBN 978-1-

1181-4759-7 John Wiley & Sons Publication 
 

3. Big Data Analytics for Managers: Taking Business Intelligence Beyond Reporting by 

By Gert Laursen and Jesper Thorlund ISBN 978-0-470-89061-5 John Wiley & Sons 

Publication 
 

4. Hadoop Beginner's Guide: Learn how to crunch big data to extract meaning from the 

data avalanche, Garry Turkington 
 

5. Big Data Application Architecture, Nitin Sawant (Author), Himanshu Shah (Author) 

 

 

 

 

 

 

 

 

 

 

http://www.amazon.in/s/ref=dp_byline_sr_book_1?ie=UTF8&field-author=Garry+Turkington&search-alias=stripbooks
http://www.amazon.in/s/ref=dp_byline_sr_book_1?ie=UTF8&field-author=Nitin+Sawant&search-alias=stripbooks
http://www.amazon.in/s/ref=dp_byline_sr_book_2?ie=UTF8&field-author=Himanshu+Shah&search-alias=stripbooks
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Trimester I    
   

 
Enterprise Guide 

Tutorial    

Evaluation Scheme  NA 
    

External Exam  NA 
    

Internal Evaluation   NA 
    

Total Marks   NA 

 Practical     

1 Introducing to the SAS Enterprise Guide 4.3 environment 1 

2 Descriptive Statistics 2 

3 Correlation & Regression 4 
 

4 Regression Diagnostics 5 
 

5 ANOVA    4 
    

6 Categorical Data Analysis 4 
 

 Total Hours 20 
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Trimester II 
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Trimester II     
     

P210003 Financial Management   
     

Evaluation Scheme Marks   
     

External Exam 50   
     

Internal Evaluation  50   
     

Total Marks  100   
     

    Number 

    of 

    sessions 

    of 90 

    minutes 

Sr. No  Name of Chapter each 

1 Objective of Financial Management 3 

 Financial Performance Appraisal using Ratio Analysis, Funds Flow  
 Analysis & Cash Flow Analysis  

2 Sources of Finance - Short Term/Long Term, Domestic / Foreign, 2 
 Equity/Borrowings/Mixed etc.  

 Cost of Capital & Capital - Structure Planning, Capital Budgeting &  
 Investment Decision Analysis (using Time Value 0f Money)  

3 Working Capital Management - Estimation & Financing, Inventory 3 
 Management, Receivable Management, Cash Management  

 Divided Policy / Bonus - Theory & Practice  

4 Investment (Project) identification, feasibility analysis with sensitivities, 3 

 constraints and long term cash flow projection  

 Financing Options - structuring & evaluation off-shore/ on-shore  
 Instruments, multiple option bonds, risk analysis, financial engineering,  

 leasing, hire purchase, foreign direct investment, private placement, issue  

 of convertible bonds etc.  

5 Financial Benchmarking -- concept of shareholder value maximization, 3 
 interest rate structuring, bond valuations  

 Banking - consortium banking for working capital management, credit  
 appraisal by banks, periodic reporting, enhancement of credit limits,  

 bank guarantees, trade finance, receivable financing, documentary credit,  

 routing of documents through banks, correspondent banking, sales and  

 realisation with foreign country clients, process of invoicing, reail  

 products, high value capital equipment, periodic invoicing for large value  

 infrastructure projects, Escrow accounts  
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Books & References 
 

Text Book 
 

1. Financial Management - Prasanna Chandra Tata McGraw Hill 2008 

References 
 
1. Financial Management - Brigham 
 
2. Financial Management - Khan & Jain 
 
3. Financial Management - Prasanna Chandra 
 
4. Financial Management ï S.C.Pandey 
 
5. Van Horne & Wachowiz: Fundamentals of Financial Management (Prentice Hall India) 
 
6. Sharan: Fundamentals of Financial Management (Pearson) 
 
7. Financial Management ï Rajiv Srivastava & Anil Misra ï Oxford Publications 
 
8. Financial Management ï Chandra Hariharan Iyer ï International Book House Ltd 
 
9. Fundamentals of Financial Management ï Sheeba Kapil ï Pearson Publications 
 
10. Strategic Financial Management ï Prasanna Chandra 
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Trimester II     
     

P610005 International    
Business 

  

    

Evaluation Scheme Marks   
     

External Exam 50   
     

Internal Evaluation  50   
     

Total Marks  100   
     

    No of 

    sessions 

    of 90 

    min 

Sr. No   Chapter each 

1 Introduction to International Business 2 

 a) Objective, Scope, Importance and Current Trends  

 b) Domestic Business v/s International Business  

 c) Reasons For International Business ï For Corporates and Country  

 d) Modes of Entry and Operation  

2 PEST Factors and Impact on International Business 2 

 a) Risk Analysis  

 b) Decisions to overcome or managing risks ï a live current case  

3 Investment Management in International Business 2 

 a) Foreign Direct Investment  

 b) Offshore Banking  

 c) Foreign Exchange Dealings and numericals in business  

 d) Resource Mobilization through portfolio/GDR/ADR  

 e) Other options of funding in ventures and case discussions  

4 Multinational Corporations 2 

 a) Structure, system and operation  

 b) Advantages and Disadvantages ï Case discussion  

 c) Current Opportunities of Indian MNCs and Case discussion  

 d) Issues in foreign investments, technology transfer, pricing and  
 regulations; International collaborative arrangements and strategic  

 alliances.    
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  No of 

  sessions 

  of 90 

  min 

Sr. No Chapter each 

5 Globalization 2 

 a) Concept and Practice  

 b) Role of Global Organisation and Global Managers  

 c) Stages of building Global companies and competitiveness  

 d) Global competitive advantages of India - Sectors and  
 Industries ï Case study  

6 International Organisations and their role in international  
  

 business 2 

 a) WTO  

 b) World Bank  

 c) ADB  

 d) IMF and others Case study  

7 Regional Trade Agreements and Free Trade Agreements  
  

 (RTA and FTA) 2 

 a) NAFTA  

 b) EC  

 c) ASEAN  

 d) COMESA  

 e) LAC  

 f) Others ï Case Study  

8 Trade Theories and relevance in International Business 2 

 a) Absolute advantage  

 b) Comparative advantage  

 c) Competitive advantages  

 d) Purchasing power points  

 e) PLC theory  

 f) Others ï Case study  

9 International Logistics and Supply Chain 1 

 a) Concepts and Practice  
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b) Components of logistics and impact on trade 
 

c) Others ï Case Study 
 
 
 
 
 
 

  No of 

  sessions 

  of 90 

  min 

Sr. No Chapter each 

10 International HR Strategies 1 

 a) Unique Characteristics of Global HR  

 b) HR ï Challenges  

 c) Ethical Issues  

 d) Regulator, Aspects of HR  

 e) Others - Case Study  

11 Emerging Developments and Other Issues: Growing  

 concern for ecology; Counter trade; IT and international  

 business. 2 

 Total 20 
 
 
 
 

Books & References 
 

Text Book 
 

1. International Business ï Subba Rao Himalaya Publishing House 2008 
 

References 
 

1. International Business ï Daniels and Radebough Pearson Education 2012 
 
2. International Business ï Sundaram and Black Prentice Hall 1995 
 
3. International Business ï Roebuck and Simon 
 
4. International Business ï Charles Hill 
 
5. International Business ï Alan Sitkin & Nick Bowen ï Oxford Publications 
 
6. International Business: - Concept, Environment & Strategy ï Vyuptakesh Sharan ï Pearson 

Publications 

 
 
 
 
 
 

 
 
 
 



 

32 
 

 

Trimester II       
      

   Data Mining   

P710005  with   

   Eminer   

Evaluation Scheme   Marks   
       

External Exam   50   
       

Internal Evaluation    50   
       

Total Marks    100   
       

      No of 

      sessions 

      of 90 

      min 

Sr. No     Chapter each 

1 Introduction to SAS Enterprise Miner 2 

 Accessing and Assaying Prepared Data  

 creating a SAS Enterprise Miner project, library, and diagram  

 defining a data source  

 exploring a data source  
   

2 Introduction to Predictive Modeling with Decision Trees 2 

 cultivating decision trees  

 optimizing the complexity of decision trees  

 understanding additional diagnostic tools  

 Autonomous tree growth options  
   

3 Introduction to Predictive Modeling with Regressions 3 

 selecting regression inputs  

 optimizing regression complexity  

 interpreting regression models  

 transforming inputs  

 Categorical inputs    

 Polynomial regressions  
   

4 Introduction to Predictive Modeling with Neural Networks and Other  

 Modeling Tools    2 

 Introduction to neural network models  

 input selection     

 stopped training     

 Other modeling tools  
     

5 Model Assessment   3 

 Model fit statistics    

 Statistical graphics    

 adjusting for separate sampling  

 Profit matrices     
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  No of 

  sessions 

Sr. No Chapter of 90 

  min 

  each 

6 Model Implementation 2 

 Internally scored data set  

 Score code modules  
   

7 Introduction to Pattern Discovery 2 

 cluster analysis  

 Market basket analysis  
   

8 Special Topics 2 

 Ensemble models  

 Variable selection  

 Categorical input consolidation  

 surrogate models  

 SAS Rapid Predictive Modeler  
   

9 Case Studies 2 

 segmenting bank customer transaction histories  

 Association analysis of Web services data  

 Creating a simple credit risk model from consumer loan data  

 Predicting School of Management Sciences enrollment management  
   

Books & Reference 
 

Text Book 
 

1. Predictive Analytics by Conrad Carlberg Pearson Education 2013 
 

References 
 
2. RapidMiner: Data Mining by Marcus Hofmann Ralf Klinkenberg 2014 
 
3. SAS Enterprise Guide ï SAS Publication 2014 
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Trimester II      
     

P710006 
Base SAS Programming: DMT   
 

  

    
      

Evaluation Scheme  Marks   
      

External Exam  50   
      

Internal Evaluation   50   
      

Total Marks   100   
     

1 Controlling Input and Output 4 

 outputting multiple observations  

 writing to multiple SAS data sets  

 selecting variables and observations  

 writing to external files    
     

2 Summarizing Data   3 

 creating an accumulating total variable  

 accumulating totals for a group of data  
   

3 Reading and Writing Different Types of Data 3 

 reading delimited raw data files  

 controlling when a record loads  

 reading hierarchical raw data files  
     

4 Data Transformations   3 

 manipulating character variables  

 manipulating numeric variables  

 manipulating numeric variables based on dates  

 converting variable type    
   

5 Processing Data Iteratively 4 

 performing DO loop processing  

 performing SAS array processing  
   

6 Combining SAS Data Sets 3 

 match-merging two or more SAS data sets  

 performing simple joins using the SQL procedure (self-study)  
      

    Total 20 

SAS Course Notes     
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Trimester II     
  Financial Markets,   

P210004  Institutions and   

 Products   

Evaluation    

Scheme  Marks    

External Exam 50   

Internal      

Evaluation 50   

Practical  nil    

Total Marks  100   

    No of sessions of 90 

Sr.No   Topics minutes each 

1 Financial Markets: 1 
   

 Primary and Secondary Market  
   

 OTC and Exchange markets  
   

2 Financial Institutions: 5 
   

 Stock and Other Exchanges  
   

 Clearing House Mechanisms and Clearing Corporations  
   

 Commercial Banks and Investment Banks  
   

 Broking Houses  
   

 PMS, Hedge Funds  
   

 Mutual Funds and Insurance Firms  
   

 Other types of Financial Institutions  

3 Financial Instruments 4 
     

 Equity    
     

 Debt    
   

 Derivatives - Forwards, Futures and Options  
   

 Equity and Equity Index derivatives  
   

 Fixed-Income and Interest Rate Derivatives  

 Currency Derivatives  
   

 Commodity Derivatives  
   

 Swaps and Swap options  
   

 Mortgages and MBS  
   

 Financial Securities Market Operations  

 Financial market activities - Speculation, Hedging and Arbitrage  

4 Fixed Income Instruments 5 

 Time Value of Money  
   

 Bond Characteristics  
   

 Bond Types - Sovereign, Municipal, Agency, Corporate, etc.  
   

 Coupon Types - Zero Coupon, Fixed Rate Coupon, Floating  
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  No of sessions of 90 

Sr.No Topics 
minutes each 

 

 Rate Coupon  
   

 Risk-free Rate of Interest  

 Term Structure of Interest Rates  
   

 Yield to Maturity (YTM)  
   

 Bond Pricing Using Yield-to-Maturity (YTM)  
   

 Estimation of YTM from market data  

 Spot Rates / Zero Coupon Yield (ZCY), Forward rates  
   

5 Fixed Income & Money Market returns : Coupon Rate, 2 

 Current Yield, Yield-To-Maturity, Discount Yield, Money  
   

 Market Yield, Par Yield, Bond-equivalent Yield, Yield-To-  

 Call/Yield-To-Put  
   

 Price Yield Relationship  

 Pricing Floaters and Inverse Floaters  

   

 

 

Books & References 

 

Text Book 

 

1. Anthony Saunders -Financial Markets and Institutions: Tata McGraw Hill Publication: 2007:3rd 
Edition 

 

References 
 

1. SEBI Guidelines (available on net) on Mutual funds. 

2. Handouts / Soft copies (óExcel bondô) on some topics like Bond Mathematics, Portfolio 

Management, Evaluation of Mutual Fund performance etc. will be given. 

3. Meir Kohn -Financial Institutions & Markets : Oxford Publications :2003:2
nd

 Edition 
4. Dr S.C Bihari -Indian Financial System: International Book House Ltd :2010 
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Trimester II     

  Analysis of   

P210005  Financial   

 Statements   

Evaluation    

Scheme  Marks    

External Exam 50   

Internal      

Evaluation 50   

Practical  nil    

Total Marks  100   

    No of sessions of 90 

Sr.No   Topics minutes each 

1 Revision of Financial statements fundamentals. 3 
   

 Financial Statement Ratio analysis, trend analysis, common size & index  

 analysis    

2 Fund Analysis and Cash Flow Analysis 3 
 Measuring operating / financing and investing Cash flows.  
   

 Cash flows and life cycle state of a company  
   

 Cash flows and financial flexibility  
   

3 Assessing Business Performance 4 
   

 Market ratio analysis  
   

 Optimal capital structure and determinants of PE multiple, Price to book  

 value, EV/EBDITA multiple.  

 Capitalization ratios- Debt Equity, Debt to Assets.  
   

 Du-pont Analysis  
   

 Coverage ratios and credit analysis and ratings  
   

4 Free Cash flows to Equity / Firm, From earnings to free cash flows 4 
   

 Adjustment from standard accounting to correctly measure free cash  

 flow    

 Capitalisation leasing expense and R&D expenditure, treatment for  
   

 amortization, expense and deferred taxes  
   

 Measuring ROE & ROC  

 Impact on fundamental valuations / company and  
   

 PE or Price / Book Value or EBDITA.  
   

5 NOPAT and adjustments to NOPAT from EVA perspective to 4 
   

 measure correct economic cash flows.  
   

 Economic value added (EVA) and linkages between value of a  

 company and EVA.  

 Equity Analysis, Stock Splits and Buy back  
   

 Managing Productivity of Corporate Capital  
   

 Composite Index for measuring productivity  
   

6 Forecasting FCFE / FCFF and Security Valuation 2 
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Books & References 

 

Text Book 

 

Van Horne & Wachowiz - Fundamentals of Financial Management: Prentice Hall 

India: 13
th

 Edition 

 

References 
 

1. Prasanna Chandra- Financial Management ïTheory & Practice :McGraw Hill:8
th

 

Edition 
 
:2012 
 

2. Khan & Jain- Financial Management :McGraw Hill:6
th

 Edition :2011 
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Trimester III
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Trimester II I      
      

P210006 
 Cost & Management   
 
Accounting 

  

     

Evaluation Scheme  Marks   
      

External Exam  50   
      

Internal Evaluation   50   
      

Total Marks   100   
      

     Number 

     of 

Sr.     sessions 

No     of 90 

     minutes 

   Name of Chapter each 

1 Introduction   2 

 Accounting for Management, Role of Cost in decision making,  

 Comparison of Management Accounting and Cost Accounting,  

 types of cost, cost concepts, Elements of cost ,Preparation of  

 Cost Sheet, Methods of Costing  

   

2 Cost sheet & Problems 4 

   

3 Methods of costing ïjob costing, process costing, services 4 
 costing    

   

4 Distinction & relationship among Financial Accounting, Cost  

 accounting & Management Accounting 2 

   

5 Marginal Costing and Decision Making, Marginal Costing 4 

 versus Absorption Costing, Cost-Volume-Profit Analysis and  

 P/V Ratio Analysis ,Contribution & Breakeven Point and their  

 analysis - single product pricing, multi-product pricing,  

 replacement, sales etc. Differential Costing and Incremental  

 Costing, Methods of calculation of these costs and their role in  

 management decision making.  

6 Budgeting   4 

 Budget, Budgeting and Budgetary Control, Types of Budget,  

 Static and Flexible Budgeting, Preparation of Cash Budget,  

 Sales Budget, Production Budget, Materials Budget, Capital  

 Expenditure Budget and Master Budget  

    Total 20 
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Books & Reference 
 

Text Book 
 

a) Paresh Shah- Management Accounting :Oxford University Press:20 

b) Dr. N.K Gupta & Rajiv Goel -Cost Accounting :International Book House Ltd :2013 

 

References 

c) Horngren  &  Datar-  Cost  Accounting-  A  Managerial  Emphasis:  Prentice  Hall:14
th

 
Edition:2011 

d) T. P. Ghosh- Financial Accounting For Managers: Taxmann: 4
th

 Edition:2009 

e) Debarshi Bhattacharya.- Cost & Management Accounting: Pearson Publications:1
st

 
Edition:2014  

f) Jawahar Lal ïAdvanced Management Accounting: S.Chand & Sons: 2003 
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Trimester III     

   Derivative   

P210007   Products and   

 Strategy   

Evaluation     

Scheme  Marks   

External Exam 50   

Internal      

Evaluation  50   

Total Marks  100   

     No of 

     sessions 

     of 90 

     minutes 

Sr.No    Topics each 

1  Introduction to Derivatives ïForward, Futures, Pricing of Future 4 

2  Mechanics of Derivative markets (Speculation and Arbitrage and  
  settlement).  

  Use of Derivatives for Risk Management 
2   Understanding Hedging Through Futures    

  Perfect Imperfect Hedge, Basis Risk, Optimal Hedge Ratio and  

  Cross hedging, Long hedge and Short Hedge concept.  

3  Understanding options its types, terms and mechanism, Intrinsic 4 

4  and time value, Boundaries and terminal values and payoff  
  calculations, Put call parity relationship and arbitrage  

  Option Strategies : Hedging , Spread and Combinations 
4   Bull and Bear Spreads Calendar Spread, Butterfly and Condor,    

  Straddle, Strangle, Strip, Strap  

    

5  Option Pricing with Binomial Model 2 

    

6  Option Pricing with Black Scholes and Merton Model 2 

    

7  Option Sensitivities (Greeks in Option) 2 

  Delta, Gamma, Theta, Vega and Rho  

    TOTAL  20 
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Books & Reference 
 

Text Book 
 

John. C. Hull, Options, Future & Other Derivatives, Pearson Publications, 7th edition 2009 
 

 

References 
 

1. Jurgen Franke, Wolfgang Hardle and Christian Hafner-Introduction to Statistics of 
Financial Markets.,Springer, 2008  

1. R. Madhumathi, M. Ranganatham. Derivatives and Risk Management: (1st Ed.)Pearson 
Education, 2012  

2. Richard J.Rendleman Applied Derivatives Wiley, 2012 

3. Rajiv Srivastava Derivatives & Risk Management, Oxford Publications, 2010 

4. Sundaram & Janakiramanan- Derivatives & Risk Management, Pearson Education. 
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Trimester III      
     

P210008 
Security Analysis &   

Portfolio Management 
  

    

Evaluation Scheme  Marks   
      

External Exam  50   
      

Internal Evaluation   50   
      

Total Marks   100   
      

     No of 

Sr. no   Topic sessions 

1 Risk And Return   4 

 Risk and return in each asset class - equity, fixed income, MF  

 etc.     

 Simple determination of stock market price using time value  
   

 of money - simple one period and multi period case  

 Return on common stock under uncertainty, for a single stock  

 Expected Return,    

 Variance of Return, Concept of probability Distribution of  

 Returns.     

 Co-movement of two Assets returns, Measuring of  

 Covariance definition and Simple Numerical Example, Correlation  

 Coefficient     

 Two asset portfolio case, expected return and variance of  

 returns of a Two asset Portfolio  

 Diversification of Risk, Systematic and Unsystematic risk  

2 Modern Portfolio Theory 2 

 General N-asset Portfolio Problem, Marches Model:  

 Objectives Function and Constraints,  

 Meaning of Efficient Frontier / Set, Concept of CML (Capital  

 Market Line), Concept of  

 Market Portfolio, Risk Free rate, Borrowing and Lending rates.  

3 Sharp's single index or market model: 3 

 Movement of Asset Returns with the market.  

 Slope of security Market Line (SML)  

 Properties of any asset on the line.  

 Assumptions and some empirical evidence of CAPM  

 Arbitrage pricing theory ï Introduction  

4 Capital Asset Pricing Model: 3 

 Statement of CAPM.    

 Slope of security Market Line (SML)  

 Properties of any asset on the line.  

 Assumptions and some empirical evidence of CAPM  

 Arbitrage pricing theory ï Introduction  
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  No of 

Sr. no Topic sessions 

 Random walk theory  

 Weak, Semi-Strong and Strong form  

 Empirical Evidence of EMH  

 Testing EMH ï Auto correlation Test and Residual Analysis  

   
 Technical Analysis( Dow Theory, Support and resistance ,  

 Understanding charts, Reversal and Continuation Pattern, moving  

 average methods, Momentum indicators, Sentimental indicators. 
3 6 Portfolio Revision and Portfolio Upgradation and Asset allocation, 

7 Portfolio Performance Measures 3 

 Sharp Index  

 Treynor Index  

 Jensen's Measure  

 Empirical Test of Mutual Fund Performance & EMH  

 TOTAL  20 
 
 
 

Books & References 
 

Text Book 
 
Prasanna Chandra - Investment Analysis and Portfolio Management: Tata McGraw Hill: 3rd 
Edition 

 
 

References 
 
Donald Fischer and Ronald Jordan - Security Analysis and Portfolio Management: Pearson 
India: 6th Ed: 1995 
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Trimester III       
      

P210009 
 Corporate   
 
Valuation 

  

     

Evaluation Scheme   Marks   
       

External Exam   50   
       

Internal Evaluation    50   
       

Total Marks    100   
       

      Sessions (1.5 

SL.No     Particulars hours each) 

 Valuation: An overview, Purpose For Valuation and Approaches to  

1 Valuation   1 

2 Valuation Tools: An overview 2 
 The Time Value of Money/Cost of capital, Risk Measurement,  

 Industry Analysis and Company Analysis  

   

3 Discounted Cash Flow Valuation 4 
 a. Basics     

 b. Estimating Inputs  

 Discount Rates    

 Growth flows    

 Growth Patterns  

 c. Choosing the Right Model  

 d. Loose Ends    

 Dealing with Cash and Cross Holdings  

 Dealing with Management Options/ Warrants/ Convertibles  

 e. Examples of Valuation  

4 Relative Valuation 4 
 a. Basics and Tests  

 b. Multiples    

 PE Ratio, PEG Ratios  

 Relative PE Ratios  

 EV/EBIT Multiples  

 Book Value Ratios  

 Sales Multiples  

 Choosing the right multiple  

5 Brand Name Valuation 2 

6 Valuing Private Companies 2 

7 Valuation in Acquisitions 2 

8 Option Pricing Applications in Valuation 2 

9 Value Enhancement 1 

     TOTAL  20 
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Books & References 
 

Text Book 
 

Aswath Damodaran, Valuation, Wiley Finance, 2nd Edition, 2011 
 

Reference Text: 
1. Prasanna Chandra: Corporate Valuation, McGraw Hill Education, 2014  
2. Koeller, Goedhart, and Wessels, Valuation: Measuring and Managing the Value of 
Companies, John Wiley & Sons, 4th Edition, 2005.  
3. Pereiro : Valuation of Companies in Emerging Markets: A Practical Approach, 
John Wiley & Sons, 1st Edition, 2002.  
4. Ross, Westerfield, Jaffe, Corporate Finance , McGraw Hill 10th Edition ,2012 

5. Brearly, Myers & Allen , Principles of Corporate Finance , McGraw Hill Irwin ,2013 
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Trimester III      

  Banking   

P210010   Operations   

   Management   

Evaluation Scheme  Marks   

External Exam  50   

Internal Evaluation   50   

Total Marks   100   

SL.No   Particulars Sessions (1.5 hours 
     each) 
   

1 Know your customer, Anti-Money laundering and Combating 3 
 Financing of Terrorism  
   

2 Wholesale Banking 2 
 Retail Banking  

 Private Banking  
   

3 Trade Finance 2 
   

4 Cash Management 3 
 Payment Processing  
   

5 Securities Settlement Clearing & Global Custody 2 
   

6 Branch Banking 1 

7 Interbank Business 2 
 Correspondent Banking  
   

8 Social Banking 2 
   

9 Electronic Banking Products and Services Offered by banks 3 
 Cyber Crimes and Frauds  
      

    TOTAL  20 
      

 
 
 

Books and References 
 

Text Book 

 

Macdonald & Koch ï Bank Management: Cengage Learning; 7 Edition: 2009 

Reference text: 

1. Rose & Hudgins - Bank Management & Financial Services: MacGraw hill:9
th

 Edition:2012 
2. M.Y.Khan ï Indian Financial System-Theory & Practice : Vikas Publishing 

3. IIBF - Anti-Money Laundering and Know your customer : MacMillan:2
nd

 Edition:2010 
4. IIBF- Cyber-crimes and Fraud Management :MacMillan:2012 

 

Internet References: 
www.rbi.org.in 
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Trimester III     
     

P210011 Financial Services   
     

Evaluation Scheme Marks   
     

External Exam 50   
     

Internal Evaluation  50   
     

Total Marks  100   
     

    No of sessions 

    of 90 min 

Sr. No  Chapter each 

1 Introduction to Financial Services 2 

 Asset/Fund based services  
   

2 Banking products and services 4 

 Loan-based services: retail loans, corporate loans, treasury products,  

 housing finance, debt syndication, loan securitization.  

 IT-based services: Internet banking and mobile banking- innovation in  

 banking services.  
   

3 Insurance products and services 4 

 Concept, principles of insurance, types, major products, market  

 players.    
   

4 Mutual Fund Products 2 

 Concept, types of mutual funds, Other schemes and investment plans,  

 REITS, costs involved.  
   

5 Leasing and Hire Purchase 2 

 Concept and classification, Accounting and Reporting  
   

6 Factoring, forfeiting and bills discounting 2 

 Concept, Factoring and forfeiting services in India, Bill discounting  

 schemes.    
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7 Credit Rating  2 

 Concept, credit rating agencies and their role, rating process and  

 methodology, rating symbols and grades.   
    

8 Case Studies and Presentations  2 
    

  TOTAL  20 
    
 
 
 

Books and References 
 

Text Book 

 1. M Y Khan, Financial Services, Tata McGraw Hill, 6
th

 

Edition 
 

Reference Books 
 

1. Khusboo Manoj, Financial Services, Centrum Press.  

2. S Guruswamy, Essentials of Financial Services, McGraw Hill Education, 2
nd

 

Edition. 
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Trimester III       
      

P710010  Forecasting Techniques   
       

Evaluation Scheme   Marks   
       

External Exam   50   
       

Internal Evaluation   50   
       

Total Marks    100   
       

      Number of 

      sessions of 90 

      minutes each 

Sr. No    Name of Chapter  

1 Introduction to Time Series 1 

 Objectives of Time Series Analysis  

 Simple Time Series Models  

 Stationary Models and Autocorrelation Function  

   

2 Introduction to ARMA Models 1 

 Forecasting ARMA Processes  

   

3 Association Rule Mining 2 

 Introduction     

 Task and Naïve Algorithm  

 Apriori Algorithm  

 Direct Hashing and Pruning(DHP)  
     

4 Classification   1 

 Basic concept     

 Decision tree induction  

 Tree pruning     

 Bayes classification methods  

 Rule-based classification  
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  Number 

  of 

  sessions 

  of 90 

  minutes 

Sr. No Name of Chapter 
each 

 

5 Cluster Analysis 2 
 What is the term  

 Requirement  

 Basic clustering method  

 Partitioning method: K-Means, K-Medoids  

 Hierarchical methods: Hierarchical clustering, BIRCH  

 Other methods  

 Evaluation  
   

6 Outlier Detection 1 
 Basic concepts  

 Types of outliers  

 Challenges  
   

 Outlier detection methods: Supervised, Semi-supervised,  
 Unsupervised etc.  
   

 Other methods  
   

 Mining Contextual and Collective outliers  
   

 
 

Books & References 
 

SAS Course notes 
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Trimester III     

P710011 
Macros + Stats I   

+ Stats II   

Evaluation Scheme Marks   

External Exam 50   

Internal Evaluation  50   

Total Marks  100   

Sr. no Topic   No of 
    sessions 

1 Introduction to the Macro Facility 1 

2 SAS Programs and Macro Processing 1 

3 Macro Variables 1 

4 Macro Processing 1 

5 Scopes of Macro Variables 1 

6 Macro Expressions 1 

7 Macro Quoting 2 

8 Interfaces with the Macro Facility 2 
9 Storing and Reusing Macros 2 

10 Macro Facility Error Messages and Debugging 2 

11 Writing Efficient and Portable Macros 2 

12 Macro Language Elements 2 

13 Macro Language Dictionary 2 
 
 
 

 

Books & References  
SAS Course notes 
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Trimester III   
  

P810001 
Summer Internship 

Project 

Evaluation Scheme Marks 
  

Total Mark s 100 
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Trimester IV
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59 
 

 

Trimester IV      
     

P610007 
Strategic   

Management 
  

    

Evaluation Scheme  Marks    
      

External Exam  50   
      

Internal Evaluation  50   
      

Total Marks   100   
      

     No of 

     sessions 

     of 90 

     min 

Sr. No    Chapter each 

1 Introduction to Strategic Management 1 
  

2 
Strategic Management Process : Vision, Mission, Goal, Philosophy, 

1 
  

 Policies of an Organization  

3 
Strategy, Strategy as planned action, its importance, Process and 

1 
  

 advantages of planning Strategic v/s Operational Planning  

4 Strategy Choices   2 

 Hierarchy of Strategies  

 Types of Strategies  

 Porterôs Generic Strategies  

 Competitive Strategies and Strategies for different industries and company  
 situations     

 Strategy Development for Non-profit, Non-business oriented organizations  

 Mckinseyôs 7 S Model: Strategy, Style, Structure, Systems, Staff, Skills  
 and Shared values.  

5 External and Industry Analysis 2 

 General Environment  

 Industry / Competitive Environment  

 Identifying industryôs dominant features  

 Porterôs Five Forces of Competitive Analysis  

 Analytic Tools: EFE Matrix and CPM  
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  No of 

  sessions 

  of 90 

  min 

Sr. No Chapter each 

6 Internal Analysis 1 

 Assessment of Company Performance  

 Management & Business Functions Framework  

 Other Frameworks for Organizational and Internal Analysis  

 Analytical Tool: IFE Matrix  

7 Strategy Analysis and Formulation Tools 3 

 SWOT Matrix  

 SPACE Matrix  

 BCG Matrix  

 IE Matrix  

 GE ï McKinsey Matrix  

 Grand Strategy Matrix  

 Strategy Mapping and the Balanced Scorecard  

8  1 

 Growth Accelerators: Business Web, Market Power, Learning based.  

 Management Control, Elements, Components of Management Information  
 Systems  

9 Strategy Evaluation and Control 1 

 Performance Measurement and Monitoring  

10 Financial Projections and Financial Impact of Strategies 1 
  

11 Miscellaneous Management Topics 2 

 Social Responsibility  

 Environmental Sustainability  

 Value Chain Analysis  

 Economic Value Added (EVA)  

 Market Value Added (MVA)  

 Strategic Issues in a Global Environment  

12 Case Studies and Presentations 4 

 Total 20 
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Books & References 
 

Text Book 
 

1. Strategic Management ï N Chandrasekaran & P.S Ananthanarayanan ï Oxford Publications 2012 
 

References 
 
1. Strategic Management ï Thompson & Striekland McGraw Hill Irwin 
 
2. Competitive advantage ï Michael Porter The Free Press 1998 
 
3. Competitive strategy ï Michael Porter The Free Press 
 
4. Understanding Strategic Management - Anthony Henry ï Oxford Publications 
 
5. Concepts in Strategic Management & Business Policy ï Toward Global Sustainability ï Thomas L 

Wheelen, J David Hunger ï Pearson Publications 
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Trimester IV      
      

P210012 
 International    
 

Finance 
  

     

      

Evaluation Scheme  Marks    
      

External Exam  50   
      

Internal Evaluation   50   
      

Total Mar ks  100   
      

Sr. No 
   

Chapter 
No of sessions 

   
of 90 min each      

     

1 Introduction to currency forward, future and hedging with currency and 3 
 their pricing.    

2 International Parity and Forecasting the exchange rate, Purchasing 3 
 Power Parity, Interest Rate Parity, Covered Interest Arbitrage, Fisher  

 International Effect.  
   

3 The market of foreign exchange, understanding quotes (direct, indirect), 2 
 Cross Rate calculation, Two point arbitrage and Triangular Arbitrage.  

   

4 Transaction Exposure, Money market hedge , forward market hedge, 3 
 Cross hedging , hedging via lead and lag, hedging through invoice  

 currency, Exposure netting (Bilateral and Multilateral)  
   

5 Management of Economic and Translation Exposure, Different 4 
 translation methods, Measuring economic exposure and operating  

 exposure and their determinants and management.  
   

6 FEMA and regulatory framework in India, international regulation 1 
 Foreign exchange management and regulatory control of central bank  
   

7 Letter of Credit and International Commercial Terms. 2 
   

8 Raising   international   debt,   agreements,   ECB,   FCNR,   project/ 2 
 infrastructure/ long term finance, FDI, EXIM Bank  

    TOTAL  20 
      

 
 
 
 
 
 
 
 
 
 
 
 

 



 

63 
 

Books and References 

 

Text Book 

 

Prakash G.Apte: International Finance, McGraw Hill Education 2014 

 

Reference Text 

 

1. IIBF: International Banking Operations, MacMillan Publishers 2012  
2. IIBF: International Banking ï Legal & Regulatory Aspects MacMillan Publishers 2013 
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Trimester IV   

   Mergers,  

   Acquisitions  

P210013 and  

   Corporate  

   Restructuring   

Evaluation Scheme Marks   
     

External Exam 50   
     

Internal Evaluation  50   
     

Total Mark s 100   
      

     No of 

     sessions of 

 Sr. No  Chapter 90 min each 

  Introduction to the concept of Corporate Restructuring  

  Reasons for Restructuring    

  Barriers to restructuring    

  Key Elements of Restructuring Process  

  Types of Restructuring    

  Strategies for Restructuring    

  Strategic Options in Corporate Restructuring  

1  Implications of Corporate Restructuring 1 

  Concept of a Merger- through Absorption and Amalgamation  

  Genesis or Waves of M&A    

  Classification of Mergers    

  Concept of Acquisition    

  Strategies for Acquisitions    

  Types of Acquisitions    

2  Distinction between Mergers and Acquisitions 1 

  Concept of Takeover    

  Forms of Takeover    

  Takeover Defences    

  Benefits of Takeover    

  Disadvantages of Takeovers    

  Takeover Code    

3  Intent of target Companies   2 

  Motives behind M&A    

  Identifying Value Drivers in M&A  

  Reasons for Failure of M&A  

  Process of M&A    

  Reverse Merger    

  Concept of Earn-outs    

4  M&A i n India   2 
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 Statutory  Regulations  under  Companies  Act,  SEBI  
 Regulations  Listing  Agreements  allied  bodies  vis-a-vis  

4 compliance therewith, Tax aspects of Restructuring 2 

5 Accounting for Amalgamations and Demergers 4 

 Funding of Acquisition and Methods of Effecting Payment Consideration,  
6 Valuation of M&A deals, control premium and synergy 5 

7 Leveraged buyout and Management Buyout 3 

 TOTAL  20 
 
 
 
 
 

Books & References 
 

Text Book: 
Rajinder S Aurora & Others : Mergers & Acquisitions, Oxford Publications ,2012 

 

Reference Texts:  
1. Dr.Bhagaban Das et al: Mergers Acquisitions and Corporate Restructuring, 

Himalaya Publishing House, 2013  
2. Copeland :Valuation ,Measuring & Managing the Value of Companies, McKinseys 

,2010  
3. Rabi Narayan Kar Mergers, Acquisitions & Corporate Restructuring ,International Book 

House Ltd , 2011  
4. Sudi Sudarsanam Creating Value from Mergers & Acquisitions , PHI ,2011 

Kamal Ghosh Ray : Mergers and Acquisitions , PHI 
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Trimester IV   

P210014 
Wealth  

Management  

 

   

Evaluation Scheme Marks   
     

External Exam 50   
     

     

Internal Evaluation  50   
     

Total Marks  100   
     

    Sessions (1.5 

SL.No  Particulars hours each) 

1 Functions of investment advisor, independent advisors, wire 6 
 house wealth managers, custodians offering white labeled  

 solutions to advisors, software solutions for advisors  

 Wealth management client categories - mass affluent, high net  

 worth, ultra-high net worth, unified households  

 Asset classes, Role of Insurance in Wealth Management  

2 Client on boarding - profiling, financial planning, suitability 4 
 assessment - aggressive, moderate etc., client preferences,  

 restrictions, return expectations versus risk appetite  

 Structure the cash flow forecasting and define the goals,  

 milestones, liabilities etc.    

3 Types of wealth management account structures - separately 4 
 managed accounts, unified managed accounts, overlay  

 portfolio management, sleeves and open architecture wealth  

 management, portfolio manager models, pooled funds  

 Technology absorption in wealth management - use of social  

 media in wealth management  

4 Asset allocation, active passive investment styles - advantages, 6 
 correlation in security returns and risk diversification, standard  

 deviation of each asset class and security  

 Portfolio modeling using multiple asset classes, monitoring  

 tolerances and rebalancing, substitution rules  

 Portfolio performance measurement, attribution and reporting  

   TOTAL  20 
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Books and References 
 

Text Books: 
IIBF: Introduction to Financial Planning, Taxmann Publications, 2011 

 

Reference Text 
1. Dun and Bradstreet, Wealth Management, McGraw Hill Education, 2009 

2. ICICI Wealth : ICICI Notes on Wealth Management, ICICI 
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Trimester IV   

  Credit and  

P210015 NPA  

  Management   

Evaluation 
Marks 

 

Scheme 
 

   

External Exam 50   
     

Internal  
50 

  

Evaluation 
  

   

Total Marks  100   
     

SL.No   Particulars Sessions (1.5 
    hours each) 
   

1 Lending to corporate sector - risk assessment, collateral and margins,  

 funded and non-funded limit setting, Multiple banking 3 
 Trade finance - uniform customary practices on documentary credit,  

 factoring, bill discounting, Letter of Credit, document routing and  

 assignment of debts, Lease finance & Methods  

 Bank guarantees  

   

2 Priority Sector Advances & Directed Credit 2 

 Educational loans & Government Scheme Loans  

 Cash management for corporate clients - cash pooling, sweep and  

 balance management services  

   

3 Credit Appraisal and Monitoring 2 

 Preliminary scrutiny of credit applications  

 Evaluation of Credit proposals for term loan and working capital  

 facilities    

 Securities Verification, Monitoring of Advances  

   

4 Lending to retail customers - types of loans, EMI calculations, 1 
 commission and interest rate resets in floating rate loans  

5 Legal Aspects of documentation for Loans & Advances 3 

 Preparation of common security documents  

 Indian law of limitation  

 Emergence of Residual risk due to faulty security documents  

   

6 Causes for NPA 3 
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 Financial Appraisal of NPA & Monitoring process  

 Early warning signals R.B.I. Guidelines (including guidelines on Joint  

 Lenders Forum and Corrective Action Plan)  

 Classification of Assets & Provisioning Norms  

 Bankruptcy risk analysis for sick units  

7 C. D.R. Mechanism & Recovery Process 2 

 Board for Industrial & Financial Reconstruction/ Debt Recovery Tribunal  

 One Time Settlement & Other Compromise Measures  
   

8 Securitization Process 2 

 Asset Reconstruction Companies  

 Legal aspects (SARFAESI Act )  
   

9 Effectiveness of Basel norms & provisioning measures, Role of Central 2 

 Bank in NPA Management, Systemic Risk & Macro implications  
   

 TOTAL  20 
   

 
 
 
 
 
 

Books and References 
 

Text Book:  
1. Padmalatha Suresh and Justin Paul - Management of Banking and Financial Services: 

Pearson: 3rd Edition: 2014 

 

Reference Text: 

 

1. Katuri Nageshwara Rao- Banking Strategy: ICFAI University banking series: 2002. 

2. M.L. Tannan- Banking law and Practice in India :LexisNexis India:23rd Edition:2012 

3. P.N. Varshney-Banking law and Practice :S.Chand & Co.:24th Edition:2011 

4. Bare Acts  
5. RBI - Master Circular - Prudential norms on Income Recognition, Asset Classification 

and Provisioning pertaining to Advances, RBI  
6. R.B.I.  Reports on Trend & Progress on Banking, RBI 

7. Retail Banking ï IIBF: MacMillan Publishers:1st Edition:2010 

 

Internet References: 

 

www.rbi.org.in 
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Trimester IV   

P210016 
Advanced Fixed  

Income Analytics  

 

   

Evaluation Scheme Marks  
     

External Exam 50   
     

Internal Evaluation  50   
     

Total Marks  100   
     

SL.No  Particulars Sessions (1.5 

    hours each) 
   

1 Term Structure of Interest Rates 3 
 Yield to Maturity (YTM), Yield Curve Slope and Theory  

   

2 Measuring Duration and Convexity, Duration as a risk measure 3 

   

3 Bond Pricing Using Yield-to-Maturity (YTM) 2 
 Estimation of YTM from market data  
   

3 Mortgage Backed Securities, Asset Securitisation, Securitisation 3 
 Structures    

   

5 Interest Rate Futures, Duration based hedging using Futures 2 

   

6 Interest Rates Options, Forward Rate Agreement, Caps/ Floor/ Collar 3 
   

7 Interest Rate Swaps, Basis of Swap, Valuation of Swap 2 
     

8 Presentations   2 
     

9 Total   20 
     
 
 
 

Books and References 
 

 

Text Books:  
Frank Fabozzi The Hand Book of Fixed Income Securities- McGraw Hill International, 2012 

 

Reference Text:  
Suresh Sunderasan : Fixed Income Markets & Their Derivatives Thomson Learning South 
Western, 2002  

Richard Flavell : Swaps  & Other Derivatives , John Wiley Publications.(2
nd

 Edition) ,200
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Trimester IV      
      

P710014 
 Visual   

 Analytics   

Evaluation Scheme  Marks   
      

External Exam  50   
      

Internal Evaluation   50   
      

Total Marks   100   
      

     No of 

     sessions 

     of 90 

Sr. No   Chapter min each 

1 Getting Started with SAS Visual Analytics 2 

 exploring SAS Visual Analytics concepts  

 using the SAS Visual Analytics Hub  

 discussing the course environment and scenario  
   

2 Administering the Environment and Managing Data 4 

 exploring SAS Visual Data Builder  

 exploring the SAS Visual Analytics Administrator  
   

3 Using the SAS Visual Analytics Explorer 4 

 examining the Visual Analytics Explorer  

 selecting data and defining data item properties  

 creating visualizations    

 enhancing visualizations with advanced analytics  

 interacting with visualizations and explorations  
   

4 Designing Reports with SAS Visual Analytics 4 

 examining the SAS Visual Analytics Designer interface  

 creating a simple report  

 working with graphs    

 working with filters and report sections  

 establishing interactions  

 working with gauges    

 working with tables    

 working with other objects  
   

5 Viewing SAS Visual Analytics Reports 4 

 viewing reports on the Web  

 viewing reports on a mobile device  
   

6 Case Study: Creating Analyses and Reports with SAS Visual Analytics 2 

    Total 20 
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Books & References 

 

Text Book 
 
1. SAS Visual Analytics 6.1: User's Guide by SAS Institute 
 

References 
 
2. Expanding the Frontiers of Visual Analytics and Visualization Dill, J., Earnshaw, R., Kasik, D., 

Vince, J., Wong, P.C. 
 
3. Visual Analytics of Movement, Andrienko, G., Andrienko, N., Bak, P., Keim, D., Wrobel, S. 
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Trimester IV      
     

   Multivariate Statistics  

P710015  for Understanding  

   Complex Data*  

Evaluation Scheme   Marks  
     

External Exam   50  
     

Internal Evaluation   50  
     

Total Marks    100  
      

Sr.     
No of session of 90 min each no  Chapter  

1 Overview of Multivariate Methods 2 

 examples of multivariate analyses  

 matrix algebra concepts   
  

2     Principal Components Analysis using  

 the PRINCOMP procedure 2 
 principal component analysis for  

 dimension reduction   

3     Exploratory Factor Analysis using the  

 FACTOR procedure  2 
 factor analysis for latent variable  

 measurement     

 factor rotation     
   

4 Multidimensional Preference Analysis  

 using the PRINQUAL and TRANSREG  

 procedures    3 

 plotting high-dimensional preference data  

 mapping preferences to other  
 characteristics     

5     Correspondence Analysis using the  

 CORRESP Procedure  2 
 understanding complex associations  

 among categorical variables  

6 Canonical Variate Analysis using the  

 CANCORR and CANDISC Procedures 2 
 multivariate dimensions reduction for two  

 sets of variables     

7      Discriminant Function Analysis using  

 the DISCRIM Procedure  2 

 classification into groups   
 

linear discriminant analysis 

quadratic discriminant analysis 

empirical validation 
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empirical validation 
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Trimester V 
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Trimester V      
      

P610008 
 Ethical Management &   
 Corporate Governance   
   

       

Evaluation Scheme   Marks    
       

External Exam   50   
       

Internal Evaluation    50   
       

Total Marks    100   
       

      No of 

      sessions 

      of 90 

      min 

Sr. No    Chapter each 

1 Evaluation of through ethics and business 3 

 Culture and ethics     

 Overview of ethics value system, Attitude, Belief, A life patterns  

 Social Economics values and responsibility  

 trusteeship management    

 Gandhi an Philosophy of wealth management Ethics and Indian  
 management.     

 Basic framework of Normative ethics  

 Ethics and decision    

 Making, Social responsibility of business  

 Ethical aspects of corporate policy, morality and rationally in organization  

 Moral Relationship between Individual and Organizations.  

2 Relationship between ethics and Corporation Excellence 3 

 Approaches for Developing    

 Various Orientation towards Ethical business Behavior  

3 Corporate Governance   3 

 Including suggestions of the Adrian Cadbury report  

 The Kumarmangalam report and their ethical ramifications  

4 Introduction 1 Alternative perspectives on corporate governance 2 2 

 Background to corporate governance reform 4 Governance reforms: the  

 early days 5 New perspectives from the 1990s  

 The Development of Corporate Governance Codes in India – definitions 2 

5 and framework     

6 Financial Structure and Corporate Governance 2 

 Boards of Directors and the Role of Non-executive Directors in the 2 

7 Governance of Corporations  

 The Governance Role of Takeovers Takeovers and company performance 3 

 The likelihood of takeover success Post-acquisition performance  

 Management turnover subsequent to take over The consequences of  

 takeover failure     
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Books & References 
 

Text Book 
 

2. Ethical Modeling by Dr. Satish Modh, Trinity Press, 2014 Edition 

 

References 
 

1.Ethics of Management by Hosmer McGraw Hill Education 2008 6e 
 

2. Ethics of Management by Chakraborty OUP India 2001 
 
3. Ethics by Chandra Sekhar 
 
4. What is Ethical in Ethics by John Henderson 
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Trimester V  

  Legal Aspects Of  

P210017 Business &  

  Taxation   

Evaluation Scheme Marks  
     

External Exam 50   
     

Internal Evaluation  50   
     

Total Marks  100   
     

SL.No  Particulars Sessions (1.5 
    hours each) 
   

1 Basic Concepts of Law (Definition of Law, Classification, Writs 1 
 U/Article 226 & 32), Jurisdiction of Courts (Civil & Criminal) ï  

 Basics of Evidence (Oral, documentary, burden of proof,  

 Examination ï in ï Chief, Cross Examination, re ï examination)  

 ï Principles of Natural Justice  
   

2 Indian Contract Act 1872 ï Principles of Contract, sections ï 2 ï 3 
 30, 56, quasi ï contracts, damages s/73 ï 74. Special contracts  

 (Indemnity, Guarantee, bailment, pledge, agency)  

3 Indian Companies Act 2013 ï Provisions related to Business 2 
   

4 Competition Act ï 2002 ï Definition & S/3. S/4 and S/5 1 
   

5 Negotiable Instruments Act 1881, Concept of N.I (Promissory 1 
 Note, Bill of Exchange & Cheque), Negotiation & dishonor of  

 cheque U/S 138  
   

6 Income Tax Act 1961 ï Income, Residence, Heads of Income 3 

   

7 Service Tax ï General Review of Service Tax Liability 1 

   

8 Central Sales Tax and Maharashtra VAT Act 1 

   

9 SEBI Act 1992, SEBI Insider Trading Regulations 2 
   

10 Prevention of Money Laundering Act 1 
   

11 DRT Act 1993 ï R/W Securitisation Act 2002 2 
   

12 Law relating to NBFC (S/45 (I) of RBI Act 1934 2 
     

   TOTAL  20 
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Books and References 

 

Prescribed Text: 
 

1. Akhileshwar Pathak- Legal Aspects of Business: Tata McGraw Hill Publication:5
th

 Edition 

2. Amit Bansal & Surabhi Bansal- A Handbook on Income Tax & Indirect Taxes: Law Book 
Shop:2014 

 

Reference Text: 

 

1. Bare Acts 

2. P.K. Padhi- Legal Aspects of Business :PHI: Latest Edition 

3. Bulchandani -Business Law for Management :Himalayan Books: 2011 

4. Dr. V.K. Singhania ï Students Guide to Income Tax :Taxmann Publications: 2013:49
th

 edition  
5. V.S. Datey- Indirect Tax Laws: Taxmann Publications: 2013 

6. Taxmannôs Company Law by A.K Majumdar and Dr. G.K. Kapoor, 16
th

 Edition 
7. Taxmannôs Statutory Guide for NBFCôs with law relating to securitization and Reconstruction of 

Financial Assets 19
th

 Edition. 

8. Legal Aspect of Business by K.Ramachandra, B.Chandrashekara, Chandrakant Kanakatte, 1st 
Edition 

9. Management of Banking and financial services by Padmalatha Suresh and Justin Paul 

10. SEBI Manual 
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Trimester V  

P210018 
Treasury  

Management  

 

   

Evaluation Scheme Marks  
     

External Exam 50   
     

Internal Evaluation  50   
     

Total Marks  100   
     

    Sessions (1.5 

SL.No  Particulars hours each) 

1 Objectives of Treasury 2 
 Structure and Organization  

 Functions of a Treasurer, Responsibility of a Treasurer  

2 Cost Centre / Profit Centre, Integrated Treasury, Planning & 2 

 Control, Risk Analysis  

3 Liquidity Management - CRR / CCIL / RTGS 4 
 Objectives, Sources and deployment  

 Internet control, Netting  

4 Implications of Treasury on International Banking 3 
 Global scenario & treasury operation  

 Exchange rate mechanism  

 Structure : Front, Back & Mid office  

 Dealing and trading operations : Control and orderly conduct,  

 moral and ethical codes, checks of balances  

 Revaluation :  Mark to market and profit calculations, VaR  

5 Regulation, Supervision and Compliance of Treasury Functions 2 
 Internal & External Audit  

 Role of Reserve Bank of India  

6 Integrated Treasury and Role of Information Technology 2 

7 Bond Dynamics 3 

8 Accounting Valuation and Elimination of Exposures 2 

   TOTAL  20 
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Books & References 

 

Text Book 
 

IIBF: Treasury Management IIBF, 2012 
 

 

Reference Text: 
Steven M Bragg: Treasury Management, Wiley Publications, 2010 
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Trimester V  

 
P210019 

Financial Risk  
 

Management  

 

    

 Evaluation Scheme Marks  
      

 External Exam 50   
      

 Internal Evaluation  50   
      

 Total Marks  100   
      

 SL.No  Particulars Sessions (1.5 

     hours each) 
    

 1 The credit crisis of 2007:Housing Market, Securitization, Asset Backed 3 
  securities, CDOs, Interest Rate Risk, Duration, Convexity and Portfolio  
  Immunization, Understanding Caps Floors and Collars.  
    

 2 Value  at  Risk:  Definition,  Coherent  risk  measures,  marginal  and 3 
  Incremental  VAR,  Eulerôs  theorem,  Back  Testing,  Understanding  

  Volatility and Implied Volatility, Arch and GARCH model.  
    

 3 BASEL I, Basel II, Solvency II, The Cooke Ratio, G-30 policy 3 
  recommendation, Credit Risk Capital under BASEL II, Credit Risk  

  Capital and Operational Risk Capital, Introduction to Basel III and  

  Dodd frank Act.  
    

 4 Credit  Risk:  Estimating  default  probabilities,  Altmanôs  Z  score, 3 
  historical  default  probabilities, Credit  default  swap, Credit  Spread,  

  Using equity prices to estimate default probabilities (Mertonôs Model),  

  Scenario Analysis and Stress Testing.  
    

 5 Operational Risk, Determination of Regulatory Capital, Categorization 3 
  of operational ,Loss severity and loss frequency, Implementation of  

  AMA, RCSA and KRI,  
    

 6 Liquidity Trading Risk, Measuring Market Liquidity, liquidity adjusted 3 
  VAR,   Unwinding  a  position  optimally,  Liquidity  Funding  Risk,  

  Liquidity Black Holes,  
    

 7 Economic   Capital   and   RAROC   :   Definition,   Components, 2 
  Measurement, Aggregation and Allocation, RAROC calculations  
      

    TOTAL  20 
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Books and References 
 

Text Book 
 

John C Hull , Risk management and Financial Institutions, 3
rd

 Edition, 2014. 
 

Reference Text  
1. Cheng Few Lee ,John Lee Handbook Quantitative Finance & Risk 

Management Springer, 2010  
2. Chris .F.Agar Capital Investment & Financing  A Practical Guide to 

Financial Risk 

Elsevier Finance,2007 

3. Dun & Bradstreet: Financial Risk Management Tata McGraw Hill 

Education, 2010  
4. Alistair L.Day Mastering Risk Modeling: A practical guide to modeling 

uncertainty with Excel, Prentice Hall 2007 
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Trimester V     
     

P210020 
Financial Modeling using   

 
Excel 

  

     
      

Evaluation Scheme  Marks   
      

External Exam  50   
      

Internal Evaluation   50   
      

Total Marks   100   
      

SL.No   Particulars Sessions (1.5 

     hours each) 
   

1 Excel Proficiency, Use of Excel Formulae Function, Data Filter and 3 

 Sort , Charts and Graphs, Table formula and Scenario building,  

 lookups, pivot tables, Macros, Recording of Macros, understanding  

 Visual Basic Enviornment (VBE)  

2 Understanding Integrated Financial Models, Scenario Analysis, 3 

 Building Historical Financial Statements, Ratio Analysis, Projecting  

 Financial Statements  

3 Project Finance Modeling, Why Project evaluation; stage of project; 3 

 construction & development phase; funding during investment phase;  

 costs during investment phase; life of project; decision making, cash  

 flow waterfall & resolve circular reference problem in interest during  

 construction.  

4 Equity Research Modelling, Prepare an Income Statement, Balance 3 

 sheet, Cash Flow Statement, Geographic Revenue Sheet, Segment  

 Revenue Sheet, Cost Statement, Debt Sheet, Analyze Revenue  

 Drivers, Forecast Geographic Revenues, Segment Revenues,  

 Geographic Revenues, Cost Statement, Debt, Income Statement ,  

 Balance Sheet, Cash Flow Statement.  

5 Cash Flow Statement Projection, Valuation- Discounted Cash Flow 3 

 Method (DCF), Valuation ï Relative Valuation (Football Field Chart)  

 Valuation ï Assumptions for Valuation Model, Prepare Valuation  

 Model, Prepare Presentation Sheet, Prepare Company Overview ,  

 Sector Overview   

6 Report writing and Sector Overview, Report Writing: On the basis of 3 

 Financial Modeling, Overview of different sectors such as retail,  

 telecom, IT, Oil & Gas etc.    

7 Presentations 2 

   

8 Total 20 
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Books and References 
 

Reference Text  
Mastering Financial Modeling in Excel ï ALSTAIR L DAY (Pearson Publications) 
Financial Modeling ï Simon Benninga 
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Trimester V      
      

P210021 
 Financial Risk Modeling   
  

using Excel 
  

      
       

Evaluation Scheme   Marks    
       

External Exam   50   
       

Internal Evaluation    50   
       

Total Marks    100   
       

S. No Particulars    Sessions (1.5 

      hours each) 

 Credit Risk Modelling    

1 Modeling LGD, PD and EAD Models. Computation of Expected 2 

 Lodd and Unexpected Loss  

2 Introduction to Credit Scoring Models 2 

 Interest Rate Risk Modelling  

3 Interest rate Models:  Cox-Ingersoll-Ross(CIR), Black-Derman- 2 
 Toy(BDT), Heath-Jarrow-Merton (HJM)  

4 Modeling Term Structure, Zero Curve, Forward Curve 2 

 Market Risk Modelling    

5 VAR and expected shortfall, Volatility Trend Analysis, Monte 4 

 Carlo, GARCH Models    

 Operational Risk Modelling  

6 Quantification of Operational Risk 2 

7 Cost-Benefit Analysis of Operational Risk 2 

8 Capital calculation methodology for Operational Risk ; 2 
 Comparison of different methodology for capital calculation of  

 Operational Risk     

9 Case Studies and Presentations 2 

 TOTAL    20 
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Books and References 

 

References: 
1. Harry H. Panjer, ñOperational Risk Modelling Analyticsò, Wiley Publications, 

Edition 

2006 

2. Claudio Franzetti, ñOperational Risk Modelling and Managementò, CRC Finance, 
2016 

3. Carol Alexander, ñMarket Risk Analysisò, Wiley Publications, 2008 

4. Loffler and Posch, ñCredit Risk Modelling using Excel and VBAò, Wiley 
Publications, 

2010 
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Trimester VI 
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Trimester VI    

P810002 Management Internship Project 6 
12 weeks 
 

1.   Introduction 

1.1 Objectives 
 

1.1.1 The Industry  Or iented Dissertat ion Project (IODP) is an important 
component of course curriculum at VESIM. 

1.1.2    To help in bridging the gap between the academic institution and corporate world. 
At VESIM, students will undertake a 2 months (8 weeks) IODP at any organization 
during the IV Trimester preceded by summer vacation and prior to commencement 
of V Trimester 

1.1.3    The project carries a Weightage of 100 marks. 
1.1.4 Each student would be provided with a VESIM faculty (faculty mentor) and an 

industry mentor  from  the organization  where student  is  doing IODP  (the host 
organization) for monitoring and guiding the student. 

 
1.2 Project: 

 
1.2.1    IODP projects must be of direct interest to the host organization. 
1.2.2 Students  are  encouraged  to  take  up  projects,  which  are  technical,  multi- 

disciplinary, involve teamwork, mission and goal oriented, and time bound. 
 

1.3 Interaction with  Faculty Mentor 
 

1.3.1 The faculty mentor shall be appointed before the student joins the host organization 
for the IODP so that the student can consult the faculty mentor about the project 
to be undertaken. 

1.3.2 The  faculty  mentor  should  normally  conduct  at  least  one  visit  to  the  host 
organization during the IODP. If due to unavoidable reasons, such visit cannot be 
possible then the mentor should monitor the student by remaining in constant touch 
with the student and coordinate and interact with the respective industry mentor 
during the IODP period to monitor the student's progress. 

1.3.3 Any change in the Industry mentor, students must immediately communicate to the 
course coordinator and faculty mentor. 

1.3.4 The student should maintain a daily work diary and submit weekly report to the 
faculty mentor 

 
1.4 Interaction with Industry Mentor 

 
1.4.1 The industry mentor acts as a project guide and helps in identifying the suitable 

project for the student and guide him/her about project technicalities. 
2.   Industry mentor and the faculty mentor will evaluate the student. 
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2.1 Attendance 
2.1.1    100 % attendance is compulsory during IODP. 
2.1.2    Student should record their attendance as per procedure of the host organization 
2.1.3 As an intern students are placed in a role of ambassador of the institute hence 

they have to maintain professional and social imprints of high standards in the 
organization they are doing the IOD  

 

2.1.4    They have to conform to rules and regulation of workplace. 
2.1.5    They have to ensure strict adherence to timings of the organization. 
2.1.6    The student shall be subject to leave rules of organization he/she is working for. 
2.1.7    Dress in formals or as per the rules of the organization, during IODP. 
2.1.8 The student will not be allowed to undertake any other assignments or duty 

during IODP. In case it is essential to utilize the services of the students for 
placement activities, prior approval of the Area chairperson/Dean has to be 
obtained by the placement department for a particular student for specific days. 

2.1.9 If the student is sent out of station by the host organization as part of the project, 
student should inform to the course coordinator and faculty mentor. 

 
2.2 Conduct and Behavior: 

 
2.2.1 Students to maintain high ethical standards i.e. being regular, punctual and 

obedient at work. 
2.2.2    Ensure strict adherence to the timings of the host organization. 
2.2.3    Students must communicate about exceptional incidences to the faculty mentor. 
2.2.4    No-due certificate to be taken from the host organization at the close of IODP 
and submitted to the course coordinator. 

 


