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M. Phil Syllabus
(Compulsory) Paper V
- Econometric Methods

Module I

Methods of Estimation, Different Fugetional Forms: ,Iog—log, Semi log,

Reciprocal Transformation | o f

!

Tests for lmeanty, Models with Quant:tatlvc Dependents Variable, Probxt,

Logit and Tobit Models.

Modnleﬂ ‘ 5.
lntroductlon to Panel Data, Fxxed Eﬁ‘ects Withm and Bétween G’roups

- ‘Unbalanced Panel and fixed Bffects.

. Random Effects GLS Twung for Random Effects

Moéuleﬂl

Key Concepts of Txme Scnes Bconommncs, PrOpernes of AR, MA and

'ARMA Processes

Umt Roat Tests, Co—mtegratxon and Euor Cortectnon Mechamsm.

: Refereuce Books.

L. DM Nachane. Bconometrm Thcqr&tteal Foundations and Ei:uyincal ,

- Perspectives, OUP

2. Walter Enders, Applied Econometric Timcs Series, leey Kl”)

J. Jhonston, Econometric MethOd-‘:M"G‘awmn Dy Registrar |
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o _ ,Repon Wrmng in Econometnc Reseamh

M. Phll Syllabus |
(Compulsory) Paper VI
- pq_gqﬁmﬁve Economic Tgchn_iqn’es
- Modul_e‘l o

* Statistical Technique in Eponomic Research — Analysis of Va%i,anée, Multi

—e

Variate Regression Analysis - Estimation, Prediction, Iuterprétation.

t——

Module I

| Factor Ana!ysis, Principle Componént Analysis, Discririnate Analysis.

Module BI
Parametric and Non—Pmﬁmetrfq Tests.

Reference Books:
- }. Anderson, T .W. (1984) An Introduction to Multwanate Statlstxcal
Analysis, 2nd ed, John Wiley.
2. Momson D.F. (1976) Multrvanate Statlsbca! Methods Mchw—

Hlll
3. Nuxrhead R.J. (1982) Aspects ofMultxvanate Stahsuoal Theery, °
John V\ﬁley |
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‘M. Phil Syllabus

(Optional) Paper VI (i) -
Competition Policy and Regulation of Markets

'Mddule S

Competition Policy and Competition Law — Deﬁﬁiﬁoh and objéctxves Benefits

of Competltlon Polxcy and its Relevance. The Goals of Competltlon Policy -
| Consumer Protection. Contents of Competition Law. Mergcrs and Mon0p01 jes-

i

. Module - I | A _ =

~ Competition Policy in India — - Objectives and Relévance Néﬁonal Competitjon
Policy 2011, Sector SpeClﬁc Exclusxons and Regulated- Industnes Regulatory
Pohcy Achlevements and drawbacks

Module IH

_' (‘ompetmon Pohcy -and- Trade Pohcy in. US Bumpm Umon, NAFA;

COMESA, MERCOSUR. - Inferface between Trade leetahzatwn “apd
| Competition. Policy in the GIobal Economy wTO debate on - Trade apd
| Competmon Policies:
-_'Competmon —Future Chalienges

Reference Book.s. L. . )
1. “Competmon Pohcy Theory ‘& Practice” by Massimo Motta,
Cambndge University Press Jazni 2004, Business & Economics.

© “Competition Policy and 'Ifhc Bconomie Approach” Edated by -
.. JosefDrexel, Wolfgang Kerber, Podzmn,  © . .
3. | , Compet;non Lawin Indza. Poﬁcylsm and Development by T

Ramappa, 2009
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T | M. Phil Syllabus
' (Optional) Paper VI (ii)
" Advanced Monetary System
Module~§ o

~ Financial market and economic growth Indian moncy'market chafactensucs role
- and importance. Call money market, Treasury bill Market, commermal bill market,

- Commercial paper and Certificate of deposits. Discount and Fidance House of
India and STCI. . - :

- Financial sector reforms — contexts, need and objectives. 1ssues{. problems and
 challenges of financial sector: reforms. Capital adequacy of Indian commercial
~ banks and Basel norms, Asset quahty and non-performing assets, proﬁtablhty and
operational efficiency of Indian Banks. Global financial crisis: impact : and lessons
for Indian Financial System

-

MOduIe II

a Govemment security market and strategies. for the development of pnmary and
‘secondary market in pre and post mform period.

e o st o

-

lnduan capttal market ~ stmcmre, role and growth of cpital market in Indla.
- Problems and future challengés of fhls madcet. Role of SEBI in the regulat;on of -
Indian Capltal Market. , B

) Mackets for futures, options and other ﬁnancla! denvahvss
" Motiule - X

- Structure and dcvelopment of commércial bankmg of India smce 1969. Branch
expansion, deposxt mob:hzatton and’ deployment of credxt. Introduction of the
‘ system of priority sector advancas and social banking in Ind.ta. :

. Development of Rural Binking in Indxa Concepts and challenges tor future Credit
dlelivery and financial inclusion. ‘ .

“The RBL Functions and changmg role of RBI after new economic pohcy

_ Autonorny of RBI. Monctary policy of RBI. Growth v/s price stability. pg ’ NS = |
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M. Phil Syllabus
(Optional) Paper VIO (‘m’)
Economxcs of Inclusxve Growth

Modulc I: o | ‘ |
_Economic Growth -and Development, Growth Accounting. Theories of
~ Economic Growth — Kaldor, Pasinetti and- Solow Models, Optimal Savings

and Ramsay’s Rule, Golden Rule of Accumtﬂatxon Stability of Equilibrium
‘Endogenous Growth Model — Intellectual Capital, AK Model} Explanations -
of Cross (,ountry Dlﬂ'erentxais in Econonuc Growth. ' ,
“Module 2: |
- Money in Econormc Growth .~ Tobin, Patinkin and Johnson. Economic
Growth and Institutions - Markets and Market Failure, State and State
Fadure Issues of Good Govemance o : ' E
Major Threats to Incluswe Growth; Poverty and Inequahty ’Measurcment
| Issues Lorenze Courve, Gmm Coefficient Sen’s: Povm'ty Index'
Module - 3: : -
_Approach to Inclusive Growth A Rewew of Programmes and Pohcxes '
Performance to Tackle Poverty, Inequality, Ma.lnom'ishment and
: Unemployment L:vehhood ‘Mission, M Naregs and Food Secunty An

Economic Evaluation. = .

o Reference Books:

l. Ray, Debraj (2005) Development Econormcs, Oxfprd Umve.rszty .
' Press, DeIhx
2.  Robert JBarrow and Xavxer Sala-l-Maxtm (2004) Economxc Growth
: Prennce’Hall of India, Pvt. Lid., New Dethi.
3. ’Thlrlwall A. P: (2006): Growth and’ Development, Elghth Edmon,
*Palgrave Macnillan, New York. - | [ T@m
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M. Phil Syllabus
{(Optional) Paper VIXI (iv)
Modern Trade Theories imri Policies
Module 1
Rcsouucco and Trade ~ The Heckscher — Ohlin Model, Empmcal evidence on H ~
O .model, Factor Price equalxzatlon 1n practice., Imperfect competmon and Intra —

Industry Tradc — its significance; New Trade Theorics — Product diﬂ'crcnuanon,
- Technology Gap model Product Life — Cycle Theory, Prcference éumlamy and

Intra — Industry trade Economies of Scale and monopohstw_ competition,

T mnsport cost, Recxprocal dumpmg model and Gmwty Model
Module u

Free trade v/s controlled ttadc Instruments -of Trade Policy — costs and benefits.
" New Protectromsm Export Subsidies and Europe s Common Agnéulmre Policy,
Voluntary Export Rcstramts and” fmport Quotas in practice; Dumpmg Anti
| Dumpmg as psotecttomsm Environment Issues and Labour Standards o
: o Modnle-m o

Income djstnbutxon and trade pohcy Trade Policy in developmg natxons lmport'
Substituting Industnahzatxon, Problems of Dual economy, Expo,rt Onented_
.Industrlahzanon — the Bast- Aszan Miracle. Economxc Integratxon and Regional
| Trade Areas. ’

Reference Books:

l Internatronal ‘Economxcs Theory and Pohcy, Paul ngaman and Maurice -

* Obstfeld; Pearson educatmn -
2 Intemauonal Economxes, Dommlck Salvatore John Wiley and Sons

3. International Economxcs, Bo Soderston and G. Reed. o 1 —
éle ; 7 egl‘;'
4. The Intemational Economny, P.'T. Ellsworth and J. C. Leithe g ,31’3,&,2 sz
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* - M. Phil Syllabus

(Optionsl) Paper VI (V)
‘Compater Applications for Economic Analysis
Applications of Statistical and Ecoriometsic tools usifig SPSS, Stata, o-
* Packages. '
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